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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt nnens | feerennees 9,857,144,202 | ..oooveveerereenns (V1 I 9,857,144,202 | .......... 9,150,740,480
2. Stocks:
2.1 PrEferred STOCKS. .....ccuevrrreiieeiesee ettt | sttt ettt (V1 (0 (0 N 0
2.2 COMMON SIOCKS. ..urvrvrrerrereisresnseseeseesesssssssssessessssssessesssssssssessessssssessessassssssessasssnssessessensnss | sessessssssnes 10,959,012 | oo (01 I 10,959,012 | ..ovvvrnene 34,876,522
3. Mortgage loans on real estate:
31 FIESEIENS. c.ooeoece ettt | eressenens 1,719,471,033 | oo (V1 I 1,719,471,033 | ......... 1,649,953,687
3.2 Other than firStHENS.........ccuiveriierecrerecerer e essenin | resieseestessessesssensees [0 O (U RO (01 RN 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ... cerrervrceeeeiseesseeeeese st ess s sses st ettt bbb st en s ssessensasssessents | sebsessesssssssssssassneseses (01 (0 (01 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovvieveceiaeiesei ettt bbbt b bbb sssessesennas | senssssessssinsas 5,975,052 | oo [ 5,975,052 | ceovovevereeeceeeeead 0
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cocvvvecririeiieieiseieseisstese e | evieseesaeseneas 2,850,481 | oo [ 2,850,481 | oo 2,850,481
5. Cash ($.....6,380,003), cash equivalents (§.......... 0)
and short-term investments ($.....200,375,000)...........cccuumrrrermereemmmmeresnsesssesessssesssssessssseseses | seeeeessnees 206,755,003 | ...ooverncririrerienens (O I 206,755,003 | ...ccvvvneee 163,932,560
6. Contract loans (including §.......... 0 Premium NOLES)........ceveveeveeiieieiseeeses e ssssessesessniens | avsesssnnens 246,752,662 | ....coocveverereirierinn (1 I 246,752,662 | ............. 223,192,566
7o DBIVALVES.....ceeeviscetcricei ittt ssnt i | ieesieennes 510,959,436 | ....ocvvrerririierinens (O I 510,959,436 | ............. 837,782,664
8. Other INVESIEA @SSELS.......vvvurveeerireeiicrieesie ittt sesssesssnes | eenesessnns 140,423,472 | ..o, (O 140,423,472 | ............. 104,386,963
9. ReCeiVabIes fOr SECUMIES. ... | orsissesssn s [0 O 0 | e 0 | e 0
10.  Securities lending reinvested Collateral @SSELS...........cviurieiiirieieiesisie et | sreresessesesessssesseneeed (0 U (0 U (0 R 0
11, Aggregate write-ins for iNVEStEA @SSELS........ccvvveiiiiieieccie s snsens | eessessesssssssenaes 287,590 | oo 0] iiiieierneeeen287,590 | v 0
12.  Subtotals, cash and invested assets (LINES 110 1) essesesssenes | aseneens 12,701,577,945 | .ooovieereine 0]....12,701,577,945 | ........ 12,167,715,923
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccoeveeeies | coverererviernnnee. 691,264 | ..cocovericee [0 IR 691,264 | ..coocvevrerne. 563,071
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccoevveeceeiieies | cevevireeniinns 9,501,900 | .oocvvverierereereiinns (01 I 9,501,900 | ...oceverrene 8,313,456
15.3  Accrued retroSPective PrEMIUMS..........ccvvcvevirireriieieieeere st sssesesssesssssaesenes | svessesessssssesssssesessesens [0 R [0 TR 0 | e 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTErS..............ovvwu v esesesssseesenns
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinSUraNCE CONTACES.............verrereereereerierneenersneeines | sevrnerssesssessnessessenin (V1 O 0 [ e (01 0
17. Amounts receivable relating to UNINSUrEd PIANS............cceeurirrinirineereeseeeee s | ceereinesseneeeesssesseeneend (0 [0 {1 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon............covvvvrveirniiees | correnenensinissennieennd (0 (0 (0 U 0
18.2 Net deferred taX @SSBL........c.virieierrrie ettt ettt snsenns | sssessanssnenns 48,426,706 | ......covnnvee. 6,879,989 | ..cccooveene. 41,546,718 | ...cooevnvvee. 40,390,779
19.  Guaranty funds receivable or 0N AEPOSIL............cc.ceveveieeieeieirie et senees | sevaesaesnsinnas 1,186,453 | oo (0 I 1,186,453 | .oovevie 1,186,453
20. Electronic data processing equipment and SOfWArE. ..o | eeresssseseseesnnes 815,689 | .oovvreieirinns 797,820 | oo 17,869 | oo 4,001
21. Furniture and equipment, including health care delivery assets ($.......... (0) ST IS 664,008 | ..o 664,008 | ...ooveveereireeeieenns (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........cooveuvrenrerrrnineons | correrneeneereieeeeeneereennd (0 (0 (0 I U 0
23. Receivables from parent, subsidiaries and affiliates............cc.cceeviererieieeirieiceceeeeseeeens | e, 23,872,326 | ooovereeeeeeins (0] I 23,872,326 | ............... 23,683,462
24. Health care (§.......... 0) and other amounts receivable.............ccueveveerievirieiceseeseeseeiens | v 22,531,516 | oo 22,531,516 | oo (0 U 0
25. Aggregate write-ins for other than invested assets.............cccouevceiciecesieieceeeee e | e, 12,862,816 | ...ocovvvvan. 961,846 | ............... 11,900,970 | ............... 11,641,286
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............cweerrirrererierieriiessieesssesesesesssessssssssesessessons | seesenes 12,932,062,326 | ....ccoonvenn. 31,835,177 | ........ 12,900,227,149 | ........ 12,354,872,316
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccevvvvvvveer | coevverveeeieieieeeseians 0 [ oo 0 [ oo 0 | e 0
28. Total (LINES 26 AN 27)........ccouuverrrireirerieeissesieessesss s ssesssesssessssssssesssssesssssnss | seessens 12,932,062,326 | ....ocovnvenn. 31,835,177 | ........ 12,900,227,149 | ........ 12,354,872,316
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSIES..........ccvevcviieieeiesie et ssss st ssesss s sessssassens | sesessesssessssenss 287,590 | oo, [0 IR 287,590 | .o 0
T102. et | enss st (U (O (U S 0
T03. ARttt nnente | eeseeseeentes et aen e naes (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from overflow page.........cc.coevvnrnrnnininrnseininenns | vevveenessinesssssseseeeens (0 (0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNe 11 @DOVE)......cvrrrrerrerremersrsssessessmessssesssssensssessess | seressssssssssssnes 287,590 | i [ I 287,590 | oo 0
2501. Corporate OWNEd Life INSUFANCE............cvcvivieeieeieeieeieeeie ettt aesse s senens | sevaesessenans 11,834,862 | oo (0] I 11,834,862 | ............... 11,574,718
2502. ItemMS NOL AlIOCATEA. ..ottt nnens | eeesessenssenesennes 137,539 | o 71431 | s 66,108 | ..o 66,569
2503. Leasehold IMPrOVEMENLS............ccceuieiiciesiie ittt sssssse st ssse s ssssssssnsenns | svsssesessssesssnns 613,166 | ..oovevvererree. 613,166 | c.oovereereieene {1 RN 0
2598. Summary of remaining write-ins for Line 25 from overflow page.........covveerrenrereneinensneneinns | cevneeneiseeneens 277,248 | .o 277,248 | oo (0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)......c..cvrurrerreerreerisrcessnessessssnessnsessnes | cersseesaneees 12,862,816 | .oovverivreens 961,846 | ...coovvenne 11,900,970 | ..oovvenee 11,641,286
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....11,519,018,000 less §..........
included in Line 6.3 (including §.......... 0 Modco Reserve)...........

2. Aggregate reserve for accident and health contracts (including $

3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
4. Contract claims:
e OO ....15,485,489
4.2 Accident and health. .
5. Policyholders' dividends §..........
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including §.......... 0 MOGCO).. e errererereeeereiseesseeeee s ssss st ssesssssssssssnsses | seneens
6.2  Dividends not yet apportioned (including §.......... 0 Modco).....
6.3  Coupons and similar benefits (including §.......... 0 Modco).......cvenvn.

7. Amount provisionally held for deferred dividend policies not included in Line 6..
8. Premiums and annuity considerations for life and accident and health contracts received in advance

less §.......... 0 discount; including $.....1,579 accident and health PrEMIUMS............cc..oovueeieeieciecece et ssessanns | cveeesseessesssesssnssnseas 184,658 | ..o.covverererreeiae, 177,084
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccvuiiueiciiieiieictece ettt bbbt bbb bbb ssnsans | 2essessessssessesses st es s s ben s saess 0 | e 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act.
9.3 Other amounts payable on reinsurance, including §.......... Oassumedand§.......... 0 ceded... .0
9.4 INterest MaANtENANCE RESEIVE. ........cuuiuuriieicteie ettt R bbbt ....60,369,201

10. Commissions to agents due or accrued - life and annuity contracts $.....3,810,416, accident and health $
and deposit-type contract funds §.......... 0 ettt et bbbttt b bbbt entenas | ebseset st es et ensenas 3,810,416
11. Commissions and expense allowances payable on reinsurance assumed. . A12,417

12, General EXPENSES QUE OF CCTUBH...........cvueuuiuiieisetiiesseietsse st sse st es s b s s s s bt bbb st s s s sentenns | ebsessnsessessessntansesas 6,229,878
13. Transfers to Separate Accounts due or accrued (net) (including $.. 0 accrued for expense

allowances recognized in reserves, net of reinSUred AlIOWANCES)...........ccueuivrieiiiiirieesee e sssesse s ss s ssessssens | essesesssssssesssssssessessssessessessQ | oesissesesessssesiessssessessesssns 0
14. Taxes, licenses and fees due or accrued, excluding federal income taxes..........cocoevvevrevernnnee. . ....3,050,966
15.1 Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)... . ..36,337,886
15,2 Nt defErred taX NADIIILY...........cciverreiiieieic ettt st s bbb bbbt en b s b s tensenan | enbessessnsastes et anten s s s s nans e —————

16.  Unearned investment iNCOME............ccveerivreenrneeneinernineinennas ..87,613
17. Amounts withheld or retained by company as agent or trustee..............cc.ce.... ..1,467,928
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances..
19.  Remittances and items not allocated . .
20. Net adjustment in assets and liabilities due to foreign exchange rates... 0 [
21.  Liability for benefits for employees and agents if not included above.....
22.  Borrowed money §.......... 0 and interest thereon §..........0..
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:

24.01 Asset valuation reserve...........cocouereenienee

24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES.....coeverrerererererereereieeeies 0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) rei 0
24.04 Payable to parent, subsidiaries and affiliates... .
24.05 Drafts outstanding...........coocevevveeerveeriieeenenen 0
24.06 Liability for amounts held under uninsured plans. . "
24.07 Funds held under coinsurance. e
24.08 Derivatives.........cccouvvverennee.
24,09 Payable for securities...........
24.10 Payable for securities lending..........cc.ce.u.... . .
2411 Capital notes §......... 0 and interest thereon U T
25.  Aggregate write-ins for iabiliies...........covvrvrvrrrenrrrirnierseeessrieeins [T
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)... .
27.  From Separate ACCOUNTS STAIEMENL..........cviiurieiirririe ettt ettt s s ss s ns s s estensensans | finsssssassonssnsessensasssnssessantans et
28. Total liabilities (Lines 26 and 27)..... .12,127,370,015

29. Common capital stock..... ..3,000,000 |..
30. Preferred capital StOCK........ccccoevvrerrerrinrnrerrireessenneenns D
31.  Aggregate write-ins for other than special surplus funds. D
32, Surplus NOteS........cocevevvevereerrerennn. 30,000,000 | ..oovvrerererererernnes 30,000,000
33.  Gross paid in and contributed surplus......... ..165,972,114 165,972,114
34.  Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUMPIUS).....v.vueeeererrerireeeereiseesseseseesessesesessessesssssses st seses st ess s st ess s ssessees e ssess s sses st ns s sestens e ssessensanssnsnns
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... ) OO STT
362 .. 0.000 shares preferred (value included in Line 30 $.........0)....oevverevecrreciiesiiesseesiisssis .0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). ..769,857,134
38.  Totals of LiNeS 29, 30 @NA 37.......c.ouiuiieiiieiieicisetee ettt bbbt 772,857,134
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......ceviuiuieeiiiiieiieieieieece ettt ettt ses s sas | oevessesessnans 12,900,227,149
DETAILS OF WRITE-INS
25071, LIHTC COMMIIMENES...........coeveieieecieeeeeeseceesectes s sees st sss s sses st s s s ssesssssess e ssessns e seessassssenssasssssnssessanssnsensaens | eeseessessnssessansanees 35,878,541 | ..o 9,116,970
2502. Uncashed checks pending escheatment. 3,380,911 | .o 2,346,876

2503. Guaranty fund
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......cururresresueareseuserssassseseessessseseeseessssssssssseesessssesss st st ssssensssssessessssssssssssassans

..1,000,973 |.. 1,050,391

3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0OVE).......uuiuiuiieiieisiiesiet ettt ettt sttt ettt sttt na s nans

3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE).......cuuiuiuiieeiiiiiiesetisissiese st sss et ess st st es st n sttt naes
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

SUMMARY OF OPERATIONS

1 2 3

Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccoceeuvieieiiccesieicseeseseieens | e 1,142,652,021 |............ 962,872,007 |......... 1,329,892,975
2. Considerations for supplementary contracts with life CONINGENCIES...........cocuiveieiiirieieise e sens | creesessesesenans 291,436 |..ocovrrerrernnns 160,486 | .....ccoovvreene 916,316
3. Netinvestment iNCOME..........ocoeiniinerininresese e ..547,216,532 | .. ..618,967,265 | .. ..862,705,082
4. Amortization of Interest Maintenance Reserve (IMR).........ccoceverevenieeineisiinnnns W3728,713 | 3,149,535 ..4,280,635
5. Separate Accounts net gain from operations excluding unrealized gains or losses... [0 T 0 .0
6. Commissions and expense allowances on reinsurance ceded...........cccoceevierennes ..1,168,762 ..1,581,847
7. Reserve adjustments on reiNSUFANCE CEABM..........cuovriiinieieiirie ettt esssse s sssssssassesssssnsessens | srensessessessnssnsensesnnsens0. | soesvssessesiesnes 553,268 ....(1,619,469)
8.

8.1

8.2 Charges and fees for deposit-type contracts.....
8.3 Aggregate write-ins for miscellaneous income..
9. Totals (Lines 110 8.3)...c.cvvireriieiceeecereees

Miscellaneous Income:
Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts

10. Death BENEfitS.....c.cuieerecceese s

11. Matured endowments (excluding guaranteed annual pure endowments)..

12. Annuity BENEfits........cccevvicvciceice e

13. Disability benefits and benefits under accident and health contracts......
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts

16. GroUP CONVEISIONS.......cocvuiverereerieeiisesesesesesissesesssesesssesssssaesenes

17. Interest and adjustments on contract or deposit-type contract funds..

18. Payments on supplementary contracts with life contingencies..

19. Increase in aggregate reserves for life and accident and health contracts.

20. TOtalS (LINES 1010 19)...cuureuieriiriireireeeesseeseesees et 1,340,202,911

.0
..2,209,623

...2,199,967,010

..515,612,095 | ..

.0
14,275,276

..... 116,007 | ..
..719,213,466 | ..

41,903,484

7,230,985

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........ccccocevvvvens | corvernes

22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance

27. Aggregate write-ins for deductions.............coovverrurrersinrneirninnen.

28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30. Dividends to policyholders.
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........
32. Federal and foreign income taxes incurred (excluding tax on capital QaiNS)...........cvurerrererinrerrieierneeseeseeeeeseeseessesseensenns
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32)..........cc.cc........

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

44,945

83,239,960

..................................................................................................................................................................... 1,602,698,003

....94,818,687
....22,538,446

tax of $.....2,910,303 (excluding taxes of $.....676,855 transferred to the IMR)............cocuecuerveeriereeeeeeeee et | eeenians

35. Net income (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year............cccceeeunnen.
37. Netincome (LN 35).....ccoivevieeiiieereee s

38. Change in net unrealized capital gains (losses) less capital gains tax of $....
39. Change in net unrealized foreign exchange capital gain (loss)..
40. Change in net deferred iNCOME taX.........ccovevevrreevrirereieenenne

41. Change in nonadmitted asSets...........cccevvereeerierrcreresieiesienens

42. Change in liability for reinsurance in unauthorized and certified companies..........
43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change in asset valuation reServe...........ooovveveevereveseerenienns
45, Change in treasury StOCK...........cvevrvreveierierseesiesseresesee s

46. Surplus (contributed to) withdrawn from Separate Accounts during period

47. Other changes in surplus in Separate Accounts Statement.......
48. Change in SUPIUS NOLES.........ovurerrrenrerrierrerisreeieessnesneeens

49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to SUMPIUS.........cocvrvrrerrrenennen.

51. Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).

51.3 Transferred from capital........c.coccrreovirreneenns

51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders............cocuerruneniinrirnenns

..72,280,241

........ (913,619) | corvvrees 472,273 | oo (212,078)

71,366,622 | oo 102,945,394 | ... 142,492,908

720,159,660 | ... 625,232,244 | .......... 625,232,244
71,366,622 | ..........102,945,394 142,492,908
o (873,214) | 520,882 55,285,759

.0
0

(1,747,921)|..
2,621,615 |..

...(18,569,628) | ..

.(11,436,070)
..6,648,198

.(22,933,205)

~(25,000,000)

53. Aggregate write-ins for gains and [0SSES IN SUMPIUS..........ccvuivervcuiieieieieieie ettt ssssessessssssenns | sressesssssnsessessssensensessd | ovssessesssssssesssssssenes (O 0
54. Net change in capital and surplus (Lines 37 through 53).... , ....11,863,489 94,927,416
55. Capital and surplus as of statement date (Lines 36 + 54)... 772,857,134 ..697,095,733 ..720,159,660
DETAILS OF WRITE-INS

08.301.  MiSCEllANEOUS INCOME.......ouuririreiriirireireiirniisieissieeeisisssessts s ssstessessssssessesssssssessesssssssessesssssssessesssssssessessnss | cnssnnessesnnesed 1,900 [ oviviriierinnnnns 769,545 2,059,882
08.302. Change in COLI .352,787
08.303. Miscellaneous Income - Modco Interest ...(203,046)
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

2701.  Changes in Agents Deferred COMPENSALION............ccocviveveieviieeie ettt bbb sasaaes

2702, FINES NG PENAIES.........ovueireirieicicieie ettt

2703, s

2798.  Summary of remaining write-ins for Ling 27 from oVerfloW PAGE.........cccoevvveeververiereieieesce et

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......evureirerisrearessssrsssssseseesessssssssssssesssssssssesssssssssssssssessasssens

5301.

5302.

5303.

5398.  Summary of remaining write-ins for Line 53 from overflow page..

5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 DOVE).......uverrerurruseresresessmssssssesesssssssessssssssnssssssssesssssssssssssssasssessas
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

CASH FLOW
Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUIANCE............ccvcviveieieiesee ettt ses s sss s ssssstessnsntas | evessones 1,141,865,796 | ............. 962,738,447 |.......... 1,329,241,447
2. NetinvestMeNntiNCOME. ..o | i 604,143,483 | ............. 544,787,364 | ............. 738,590,815
3. MiISCEIANEOUS INCOME........o.cuvieveveieeieiiee ettt s s st s bbbt s s bbb s ssesess st assessesnsessesansensessssssssnsens | ssssssssssnssaes 3,710,060 | ..covveenen. 2,369,600 | .....ccoveeeven. 2,172,001
4. Total (Lines 1 through 3).. ...1,749,719,338 | ..........1,509,895,411 ...2,070,004,263
5. Benefit and [0SS related PAYMENLS..........ccoiviiveiciiieecie ettt s st s s sees | cresaesinand 619,656,388 | ............. 580,167,384 | ............. 784,894,356
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccvuevereriereiesiesserssiien | eveseiveieississieissis (01 (01 N 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovveveievriveiieieiee e [ crevernanes 238,709,367 | ... 245,866,605 | ............. 331,942,624
8.  Dividends paid t0 POIICYNOIAETS.........veveieieieieieisis et ss st nsessesnsanns | eosesessessessnssssns 55,355 | v 21,364 | oo 23,880
9.  Federal and foreign income taxes paid (recovered) net of $.....3,587,158 tax on capital gains (I0SS€S)..........cocueevueerreecs | correrrrenneas 37,842,907 | ...ocvovnnnns (6,302,824)] ................ (6,377,232)
10 Total (LINES 5 HMOUGN 9)...vvvuueevemmerissceeeseesiseessssee s ests sttt ssnns s s | onesesaeees 896,264,017 | ....coeevens 819,752,529 | .......... 1,110,483,628
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).......c.cciveriiireieiieteeeiee st ssse st sssenans | eresaesnans 853,455,321 | ..cccvncae 690,142,883 | ............. 959,520,635
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS..veouvrveisietseess sttt | seresets 620,331,244 780,682,109 936,581,827
12.2 ....34,937,286 2,110,787 2,110,787
12,3 MOMGAGE 10BNS......courrvermirieieerisreeiseri sttt sensntnns | sesiesseins 143,825,365 69,509,776 | ... 110,990,914
12,4 REAIESIALE ...ttt | sebnei s (U [ (U1 N 0
12,5 Other INVESIEA @SSELS........couuevrrreerceiereeice sttt enssssnines | sevssessssenenns 3,367,582 | ovverrriis 57,648 [ ..o 3,327,953
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............cc.ecereieeiicieieeie e | e (01 R {1 I 2,847
12.7  MISCEIIANEOUS PrOCEEAS. .......ceovvvecveevreeic ettt sttt es s st ss s s s ss s sssesse s snssseesassns | cristesassissanes 3,791,025 | oo, 430,824 | oo 0
12.8 Total investment proceeds (LINES 12.110 12.7).....cucierrcrcieieereie st ses st sssssssssssss s ssesssssnes | suessesseses 806,252,502 | ...covevne 852,791,144 | .......... 1,053,014,328
13.  Cost of investments acquired (long-term only):
131 BONAS. . eeuueeess et ess ettt | criiineens 1,319,191,127 | ......... 1,221,953,150 | .......... 1,582,035,074
13,2 SHOCKS. o rvvueeereeeteeeeseeetse st ess sttt | sentseentennenas 9,925,513 | vverveererennn. 601,513 | oo 1,408,086
13,3 MOMGAGE 10BNS......courvvirerierersiresieess sttt sensntnns | sereeseins 220,780,465 | .....c..c.... 281,408,940 | ......cocoo.. 327,045,231
134 Real estate
13.5  Other iNVESIEA @SSES........cuuueereriricriirriesei sttt snenes | coneresnsenas 41,304,183 | oo 2,542,671 | oo 4,585,144
13.6  MisCEllaNEOUS @PPLICAtIONS...........cvuveciireiicicieie ettt b st st s s snbenes | ssesssssssessesansan 287,590 |..coee. 220,578,342 | ............. 355,215,952
13.7 Total investments acquired (LINES 13.110 13.6)......cvueiveiciiereeeie ettt ses s ssseens | asssssnns 1,591,488,878 |.......... 1,727,084,616 | .......... 2,270,289,488
14.  Netincrease or (decrease) in contract 10ans and premMiUum NOLES...........cccveveeuivriieieiieieee et sssesans | ceessesisannees 23,560,097 | ..coernee. 16,988,815 | ............... 23,931,787
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14)......cveievererereesieieseteseeetesssee s sssssssessesns | eeeeseesenns (808,796,473)] ............ (891,282,286)|.......... (1,241,206,947)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOES, CAPIAl NOLES.........ceeieciciiciccse ettt bbbt s e nbns | sbessessssssssssessssntesenas (01 TR {1 U 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........c.cvevieiieeiciereseie ettt ssss st sstesens | svessssssssssssessssssesenes (01 (1 U 0
16.3 BOMOWED fUNGS......cooucvererirciiiiiesiiss sttt esstseninns | boesssnest st sessses (U R (VN [ 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cocoevevvcverereeereseceeeeeeeeeeesiens | v, 879472 | oo, [CETATAD] F— 8,752,387
16.5  Dividends 10 SLOCKNOIAETS............couiiiiiiircir bbbttt sssssbeenns | sesrsisnssnrss s 0 [ e (VN I 25,000,000
16.6 Other cash provided (applied) ..(10,015,878)| ... .208,534,742 | ... .319,648,996
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cecovveveennes (1,836,406)| ............. 207,647,371 [.covoonnees 303,401,383
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)........ccvevevvvreeec | covereivnnnns 42,822,442 | ................ 6,507,967 | ...ccoovnne. 21,715,071
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAT.....cvvrureitreeeisereesseeiss st ess st eb bbbttt | sesiesssons 163,932,561 | ...coccveenn. 142,217,490 | ...cccovnnee. 142,217,490
19.2  End of period (LN 18 PIUS LINE 19.1)........oveerirverirerieiieceieeieeeesecseetsece e seeiesenesnenesseesssenssesesseesssssessensseeees | conseeeseees 206,755,003 | ............. 148,725,457 | ............. 163,932,561
Note: Supplemental disclosures of cash flow information for non-cash transactions:
T — [ 0 e [l 0]
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIAL B .ottt | sbaesbs sttt L0 {0 TR 0
2. Ordinary life INSUTANCE........ccvureeuriririerieriicrieesiesss st sessenssss s | sesssesssesssessssnsnes 356,820,914 | ..o 286,702,397 | ..o 413,596,603
3. Ordinary individual @NNUILIES. ..........verurrirererrieieiieeesee e ssessssessssssesssssssssessnsss | sessessssssessessassnssns 736,550,347 | ..ooovereireieinne 540,426,419 | ..ovvereereeenes 868,390,790
4. Credit life (group and INAIVIAUAL)..........c.cceieieiieiieesesee e ssessssnns | essessessssessesessssssessessssessesnsed 0 | e {1 TR 0
5. GroUP lifE INSUFANCE..........ceveveirieeicies ettt ssssnas | saesssssssesssssssesaesessensesaess 16,531 | oo 10,589 | coooveiee e 25,867
8. GrOUP @NNUIIES......vouevereiienririiieeiieesis s ses sttt ssssensensniene | eesseessssesssnessenesend 61,311,435 | oo, 146,464,950 | ....ooovvrerrrircrinnnd 62,932,302
T AH = GrOUD ..ottt sttt sttt st | fetsestensestee st st et et ent e nrend L0 O (0 N 0
8. A&H - credit (group and iNAIVIAUAL)...........ccevieueeiieiee et sssseses | ceressssebesesesessssssesessese s sssesned 0 [ o 0 | o 0
0. ABH = OLNBT ...t | sestiee et 54719 | oo 55,882 | oo 75,449
10.  Aggregate of all other INES Of DUSINESS..........coveveriiiveieiieeeeeises ettt sssseses | ebessesssssssssssssssssessessesantesasanes (O P {0 RN 0
11 SUBLOTAL ..ot | st 1,154,753,947 | oooovvvevcrnciins 973,660,237 | ..o 1,345,021,010
12, DEPOSIt-tyPE CONMTACES......cvivcveiiecie ettt sse s nsesenns | eessetessssesessssssesensesens 2,016,576 | ..cooovervveccceinas 1,503,597 | oo, 2,153,929
13, TOMAL ..o | s 1,156,770,523 | .oooovvvevcrircris 975,163,833 | ...cooovvvrricrinns 1,347,174,940
DETAILS OF WRITE-INS
F00 T, et bRttt ettt ennes | festessetnstens ettt s s st ent e L0 R {1 TR 0
1002, oottt | et iR (O RO L0 OO 0
1003, oooeeeeeeseeees s eees sttt | e et (O O L0 O 0
1098. Summary of remaining write-ins for Line 10 from overflow Page...........cccoeevviereviieiiiesiiies | e 0 [ oo 0 | o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @D0VE)......rerererrraresreserssrsssessesessmessessessssens | seeseessssssessssssssssssssessssssssssssnes 0 [ o {0 RO 0
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Life Insurance Company of the Southwest (“the Company”) are presented on the basis of accounting practices prescribed or
permitted by the Texas Department of Insurance.

The Texas Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Texas for determining and
reporting the financial condition and results of operations of an insurance company for determining its solvency under the Texas Insurance Law. The
National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted as a

component of prescribed or permitted practices by the State of Texas.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Texas
is shown below:

State of
Domicile 2014 2013
NET INCOME
(1) Life Insurance Company of the Southwest state basis (Page 4, Line 35,
Columns 1 & 2) X 71,366,622 142,492,908
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) X 71,366,622 142,492,908
SURPLUS
(5) Life Insurance Company of the Southwest state basis (Page 3, line 37,
Columns 1 & 2) X 772,857,134 720,159,660
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) X 772,857,134 720,159,660

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment assumptions used in the calculation of the effective yield and valuation of loan-backed bonds and structured securities are based
on available industry sources and information provided by lenders. The retrospective adjustment methodology is used for the valuation of

(2)

securities held by the Company.

All securities within the scope of this statement with a recognized other-than-temporary impairment, disclosed in the aggregate, classified on

the basis for the other-than-temporary impairment:

1 2a 2b C
Amortized Cost
Basis Before
Other-than-Tempor |  Other-than-Temporary Impairment Fair Value
ary Impairment Recognized in Loss 1-(2a+2b)

OTTI recognized 1St Quarter

Interest

Non-Interest

a. |Intent to sell

b. |Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis

C. |Total 18t Quarter

OTTI recognized 2" Quarter

d. |Intentto sell

e. |Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis

f. |Total 2nd Quarter

OTTI recognized 34 Quarter
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

g. |Intent to sell
h.  |Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
.. |Total 3" Quarter - - -
OTTI recognized 4th Quarter
j. |Intent to sell
k. |Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
L. |Total 4th Quarter
m. |Annual aggregate total XXX - - XXX
(3) Recognized OTTI securities
Book/Adjusted Amortized Cost
Carrying Value Recognized After
Amortized Cost | PresentValue | Other-Than-Tem | Other-Than-Te Date of Financial
Before Current of Projected porary mporary Fair Value at Statement Where
CUSIP Period OTTI Cash Flows Impairment Impairment Time of OTTI Reported
Total -

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized
in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a
non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months 1,971,746

2. 12 Months or Longer 175,042

b. The aggregate related fair value of securities with 1. Less than12 Months 71,896,785
unrealized losses:

2. 12 Months or Longer 9,301,148

E. Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged N/A
Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs- N/A
(3) Default of Working Capital Finance Investments - N/A

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Dallas which provides Life Insurance Company of the Southwest with
access to a secured asset-based borrowing capacity. It is part of the Company's strategy to utilize this borrowing capacity for funding agreements
and for backup liquidity. As of 9/30/2014, the Company has not yet entered into any funding agreements. The Company has a maximum

borrowing capacity of approximately $4.0 billion, based on its membership investment base.
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

2 a

1.

Current Period

FHLB Capital Stock — Aggregate Totals

1 2 3
Total General Separate
2+3 Account Accounts
(@) | Membership Stock — Class A - - -
(b) | Membership Stock — Class B 4,962,800 4,962,800 -
(c) | Activity Stock - - -
(d) | Excess Stock - - -
(e) | Aggregate Total 4,962,800 4,962,800 -
(f) | Actual or estimated borrowing
capacity as determined by the
insurer 3,954,183,450 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) | Membership Stock — Class A - -
(b) | Membership Stock — Class B - -
(c) | Activity Stock - -
(d) | Excess Stock - -
(e) | Aggregate Total - -
(f) | Actual or estimated borrowing
capacity as determined by the
insurer XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
6 Months to
Current Period Not Eligible for Less Than 6 Less than 1 1to Less than 3
Total Redemption Months Year Years 3to5 Years
1. | Class A - - -
2. | Class B 4,962,800 4,962,800 -
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1. Current Period Total General and Protected Cell Accounts
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged -
2. Current Period General Account
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged -
3. Current Period Protected Cell Accounts
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged -
4. Prior Year Total General and Protected Cell Accounts
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged -
b. Maximum Amount Pledged During Reporting Period
1. Current Period Total General and Protected Cell Accounts
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Total Collateral Pledged
2. Current Period General Account
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Total Collateral Pledged
3. Current Period Protected Cell Accounts
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Total Collateral Pledged
4. Prior Year Total General and Protected Cell Accounts
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Total Collateral Pledged
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Established

Q07.2




Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Debt - - -

Other - - -

(a)

(b) | Funding Agreements - - B
(c)

(

d) | Aggregate Total - - -

2. Prior Year-end

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Established
(a) | Debt - - -
(b) | Funding Agreements - - -
(c) | Other - - -

(d) | Aggregate Total - - .

b.  Maximum Amount During Reporting Period (Current Year)

1 2 3
Total General Separate
2+3 Account Account
1. | Debt - - -
2. | Funding Agreements - - -
3. | Other - - -

4. | Aggregate Total - - -

c. FHLB Prepayment Obligations

Does the company
have prepayment
obligations under

the following
arrangements?
1. | Debt -
2. | Funding Agreements -
3. | Other -

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit

A

Plans
Defined Benefit Plan - NONE

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

E.

All Other Contingencies

The Company is involved in class action or putative class action litigation. On September 24, 2010, three individuals (including two former
policyholders and one now former policyholder) brought a putative class action against LSW concerning their purchases of indexed universal life
insurance policies sold in California (SecurePlus Provider and SecurePlus Paragon), which is pending before the U.S. District Court for the Central
District of California (the “Court”) and captioned Walker, et al. v. Life Ins. Co. of the Southwest. Plaintiffs assert claims under the California Unfair
Competition Law and for fraudulent concealment, alleging that LSW and independent agents did not sufficiently and/or appropriately disclose, in
illustrations and otherwise, certain features of the policies, including the amount and duration of certain charges and fees set forth in the policies
themselves, the method by which policy values are calculated under the policies, and the potential tax treatment for policy loans under certain
circumstances. Plaintiffs seek a variety of alternative forms of relief, including actual and punitive damages or rescission, injunctive relief, and an
award of attorneys’ fees. The Company denies engaging in any misconduct, and believes it has meritorious defenses to the claims asserted in
Walker. On November 9, 2012, the Court certified a class of all Provider and Paragon policyholders who purchased their policies in California on
or after September 24, 2006 and a sub-class of those who received an illustration on or before the date they submitted a policy application. On
November 26, 2012, LSW filed a petition with the U.S. Court of Appeals for the Ninth Circuit seeking an interlocutory appeal of the class
certification order. On February 27, 2013, LSW's petition for permission to appeal the District Court’s certification order was denied. On May 20,
2013, the parties appeared before the Court for a show cause hearing regarding why the Court should not decertify the illustration subclass. On
May 28, 2013, the Court issued a ruling decertifying the illustration subclass on predominance grounds. On or about August 19, 2013, notice was
sent to potential class members advising them of the remaining certified claims and the November 19, 2013 deadline to opt out of the class. On
September 10, 2013, Plaintiffs filed a motion for Reconsideration and Leave to Amend the operative Complaint. LSW opposed the motion and,
also on September 10, 2013 filed, a Motion to Decertify the remaining class claims. On November 1, 2013, the Court denied both motions. A jury
trial on the fraudulent concealment claims was held in April 2014 and resulted in a defense verdict. No liability was found and no damages
awarded. The remaining California Unfair Competition law claims are pending before the presiding U.S. District Court Judge. At this time, the
Company is unable to predict the outcome or a range of possible outcomes on these claims.

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets - NONE

C. Wash Sales- NONE

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Fair Value

A.
(1) Fair Value Measurements at Reporting Date
Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds - 915,908 915,908
Common Stock 10,959,012 - 10,959,012
Derivatives 412,206 510,547,230 510,959,436
Short Term 200,375,000 - - 200,375,000
Other Invested Assets - - 1,240,669 1,240,669
Total 211,746,218 511,463,138 1,240,669 724,450,025
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
Derivatives 245,055,843 245,055,843
Total 245,055,843 245,055,843
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
a. Assets Total Gains | Total Gains
and and
Beginning | Transfers | Transfers (Losses) (Losses) Ending
Balance at | Into Level Out of Included in | Included in Balance at
Period 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements Period
Other Invested Assets 1,242,864 - - - - (2,195) 1,240,669
b. Liabiliies Total
Gains and Total
(Losses) Gains and
Beginning | Transfers | Transfers | Includedin (Losses) Ending
Balance at | Into Level Out of Net Included in Balance at
Period 3 Level 3 Income Surplus Purchases | lIssuances Sales Settlements Period
Total
(3) The Company recognizes transfers between levels on the actual date of the event or change in circumstances that caused the transfer.
(4) The following is a description of the valuation techniques:
Bonds - Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Those
bonds are carried at lower of cost or fair value and are included in Levels 2 and 3 of the fair value hierarchy.
Common stock — Fair values of common stocks are based on unadjusted quoted market prices from pricing services as well as primary and
secondary brokers/dealers. Actively traded common stocks with readily available market prices are categorized into Level 1 of the fair value
hierarchy.
Derivative assets and liabilities — Derivative assets and liabilities include option, futures, and swaption contracts. Fair value of these over the
counter (“OTC") derivative products is calculated using models such as the Black-Scholes option-pricing model, which uses pricing inputs,
observed from actively quoted markets and is widely accepted by the financial services industry. A substantial majority of the Company’s
OTC derivative products use pricing models and are categorized as Level 2 of the fair value hierarchy.
Short term investments — Short-term investments consists of money market funds with observable market pricing and are categorized into
Level 1.
(5) For additional information on derivatives see 20(A)1-4 above.
B.
C.
Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds 10,479,242,301 9,857,144,202 3,479,868 10,475,762,433
Common Stock 10,959,012 10,959,012 10,959,012 -
Mortgage Loans - 1,719,471,033 - - 1,719,471,033
Real Estate 9,200,000 8,825,533 - 9,200,000
Short Term 200,375,000 200,375,000 200,375,000 -
Derivative Assets 510,959,436 510,959,436 412,206 510,547,230 -
Other Invested Assets 161,692,159 140,423,472 - 95,746,687 1,240,669 64,704,803

Q07.4




Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Derivative Liabilities 245,055,843 245,055,843 245,055,843
Not Practicable to Estimate Fair Value
Effective
Type of Class or Financial Instrument Carrying Value Interest Rate Maturity Date Explanation

Mortgage Loans

1,719,471,033

It was not practicable to determine the fair value of these
financial instruments as a quoted market price is not available.

Other Invested Assets

64,704,803

It was not practicable to determine the fair value of these
financial instruments as a quoted market price is not available.

Total

1,784,175,836

Note 21 - Other ltems

H.

J.

Offsetting and Netting of Assets and Liabilities- NONE

Risk Sharing Provisions of the Affordable Care Act - N/A

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

N/A

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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3.2
3.3

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.1

9.2
9.21

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ] No [ X]
If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes,dateof change: e
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ 1]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [ X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ | No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .. 12/31/2009............
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. .. 12/31/2000............
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheetdate). ... 5M19/2011..............
By what department or departments?

Texas Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[X] No[ ] NAT ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0cC FDIC SEC

Equity Services, Inc. Montpelier, VT NO NO NO YES

Sentinel Financial Services Company Montpelier, VT NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
() Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No [X]

If the response to 9.2 is Yes, provide information related to amendment(s).
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9.3
9.31

10.

N

10.2

1.

N

1.2

14.

pN

14.2

15.1
15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

14.22 Preferred Stock
14.23 Common Stock.............. .
14.24  ShOrt-TErM INVESIMENTS.......cviiiieiicieie ettt b st

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
PART 1 - FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 23,776,811
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No[X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: L T 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21

14.25 Mortgage Loans 0n Real ESIAte..........cccocuiieieiiiicce et $
14.26 All Other. $
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 0 14.26).............ccccvvvurennne. $
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE...........cocovuriineeeinierininereinesereineieen $

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

17.4  If yes, give full and complete information relating thereto:

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [ X] No[ 1]
If no, attach a description with this statement.
. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: S 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: G 0
16.3 Total payable for securities lending reported on the liability page: S 0
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]
171 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase 4 Chase Metrotech Center, Floor 14, Brooklyn, NY 11245
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 ldentify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address

109396 Sentinel Asset Management, Inc. Montpelier, VT
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PART 1 - INVESTMENT

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

18.2 If no, list exceptions:
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

B T o T (0T (oo =TT OO PP TTPTRRPRN

1.12  Residential mortgages

1.13  Commercial mortgages...... 1,717,402,501

1.14  Total mortgages in good standing 1,717,402,501

Long-term mortgages in good standing with restructured terms
121 Total mortgages in good standing With reSUCIUIEA tEIMIS..........cviiiiiiecee bbbttt G 0

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages.....
1.32 Residential mortgages
1.33  Commercial mortgages

.0
2,068,532

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

T FAIM MOMGAGES. ...vucveiveiietiiteise ettt ettt b s bbb s bbbt es s s s st b 244 s bbb s s a 88 s A s s bbb a s s bbbt b s bttt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages in PrOCESS Of fONBCIOSUIE. .........e. ettt bbb E sttt en G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..cviuiieiiiieies ettt S, 1,719,471,033

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. .....vvvvierieiieiseietesse ettt sses bt seb st s s s s s s b2 es st b s 288488 s bRt s 8RSt d bt s s bbbttt B 0

1.64  Total mortgages foreclosed and transfErred t0 rEAI ESEALE. ...ttt sttt G 0

Operating Percentages:

2.1 ABH L0SS PEICENL........eeeceeceereseie et ieeeese e eseesset e esesseee e ssesseee e ss e se e e e RE e84 2 e E8 2842828428258 e84 £ o8£8R £ eS8 42 £ E s e R 8 o2 S 4R s eeEee b e e s EeeE e s e efeeEeneALEELEEeEEeEAeEienEentaneententsneentent s 0.0
2.2 A&H COSt CONLAINMENT PEICENL.........cviieciictcte ettt bbbt bbb b bR b bt s b s s bbb st b b e b b s s e b s se b bee e b b e s et b e et e b b sete 4ebissetesssnsesessseebessnsesasanaetensnseeas 0.0
2.3 A8H expense percent eXCluding COSt CONAINMENT EXPENSES...........vururruureriereeeseieeeereeseesesse e eesesseesseeseeseesesssessessessesssessesseessesseesesseessessessees e ssessessaets  AeEieEsssEsssssessssaessessentenssssssssansnes 0.0

Yes[ | No[X]

G eeeeeesieeeeees e 0
Yes[ | No [ X]
3O 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

D
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. L 280 | 0] 10,092,178
2. . Lo 204 | 0 | 1,193,204
3. ANZONA. .. L 21688 | 0]
4. ATKANSES.......vviieeiriisrieiesetesie st L L1640
5. California.... o ....332,939,018
6.  Colorado.... vl 0000..8,390,329 | .......4,642,380 | ..o 1,230 | 0 | s 13,033,940
7. Connecticut vl |10000..6,208,809 | ....... 4,361,684 | ...oocoovereieriieiiieenn0 | 0 [ 10,570,493
8.  Delaware............ . SO ..4,893,933
9.  District of Columbia .DC|....L...
10.  Florida.........cccoeuee WLl
11.  Georgia.. o
12. i o
13. o
14, o
15. I
16. L
17. L
18. o
19. o
20. o
21. o
22. Massachusetts... o
23.  Michigan......... o
24.  Minnesota.. I
25.  Mississippi.. I
26. Missouri...... I
27. Montana. o
28. Nebraska.... IO
29, NEVAUA........cccvericecce e L
30, New HampShire........oeeurierieeeirenieeeseeeeeeseessesesesee s NH]...... L
31.  New Jersey.... vl
32. Lo
33, NEW YOrK..eoeeceeereiecerneseessinseneessesensnsesessssnnessensssessnnsnennsNY | s N
34, North Carolina..........c.cceeuevereereriereee et NC|...... L
35.  North Dakota.. .ND{...L...
36. Ohio........... o
37.  Oklahoma... o
38.  Oregon....... I
39.  Pennsylvania.. I
40. Rhode Island.. o
4. o 433,
42, South Dakota........cccveveveieeiercseeceseee e S0 | e L S
43, TENNESSEE...veeeeeeeereeeeereeeeeeseesseseessessessesssesssssssessessessessssneee IN | e L , ,687,
44, vl | e ,906, ...154,157,629 |... ....186,096,603
45, el | 5,628,134 | ...... 19,405,014 | .o 558 | 0 | 25,033,706
46, Vermont........cccceeveeveeseseseee s VT | e Lo [ e 846,533 | ...... 10,947,485 | ..o | e | s 11,794,017
A7, VIIGINI. ..o VA | [T 12,925,891 | ...... 14,541,450 | ...oooivinereiineceennD2 |0 | 27,467,393
48.  Washington el | 3,967,816 | ........ 2,424,017 | .oveeeeeeieiieeeennn39 | e 0 [ 6,391,872
49.  West Virginia.. el | 000.523,278 | 761,451 |...
50.  Wisconsin... el 004,392,681 | . 2,269,180 |...
51.  Wyoming.... b | e 74,936 | 1,122,774 |...
52.  American Samoa N
53.  Guam............. N
54. Puerto Rico..... N
55.  US Virgin Islands Nevvovora | o
56.  Northern Mariana Islan |\
57. Canada........ccccouunne. |\
58.  Aggregate Other Alien . XXX
59, SUbtOtal.....cooveeeee s | (@) e
90. Reporting entity contributions for employee benefit plans............. XXX
91.  Dividends or refunds applied to purchase paid-up

additions and @NNUILIES..........ccoceveieirieieeese s e XXX | i 25,296 | .cooceevrieieennnn [0 [0 | 0025296 |
92.  Dividends or refunds applied to shorten endowment or

premium paying period e XXX | e 0
93.  Premium or annuity considerations waived under disability

or other contract ProviSions............cccceeeeeieeeieeeee s XXX [ i 209,988
94.  Aggregate other amounts not allocable by State... 0,0, S [ 0
95.  Totals (Direct BUSINESS).......cccoveverricrererireninen. XXX ...356,837,445
96.  Plus Reinsurance Assumed... 0,0, S [ 0
97. Totals (All Business)........... XXX ....356,837,445 .1,154,753,947
98. Less Reinsurance Ceded..........cccccovvernnnee 0,0, S [ 13,179,587 [ES RPN | I SRR | I IO 13,179,587 | ..
99. Totals (All Business) less Reinsurance Ceded.............cccceuunnnee. XXX ....343,657,858 | ....797,861,783 1,141,574,360 | ........ 2,016,576

DETAILS OF WRITE-INS

. Summary of remaining write-ins for line 58 from overflow page... | ....

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... XXX
9401, oot XXX
9402, oo e XXX
9403, oo XXX
9498. Summary of remaining write-ins for line 94 from overflow page... |...XXX......
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... XXX

coocooocoocooo

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Quallfled or Accredited Relnsurer
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.

Q11




ZIC)N

Statement as of September 30, 2014 ofthe  Lif€ INSUTrAnce Company of the Southwest

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1~ ORGANIZATIONAL CHART

National Life Holding Company
(VT)
National Life Group
%
Charitable Foundation, Inc.
NLV Financial Corporation National Life Real Estate .

(DE) Holdings, LLC (VT) 7

]

National Life Insurance Company

National Retirement Plan Advisors, Inc.
(VT)

Frasssans e

Sentinel Administrative
Services, Inc.

Life Insurance Company
of the Southwest
(TX)

Equity Services, Inc.

Sentinel! Financial
Services Company

Equity Services of
Nevada, Inc.

(NV)

b Corporation

FNon-profit Public Benefit Corporation © Partnership/LLC __O——— ownership %
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SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
0000...... National Life Group...........cccccvvueene 00000...... 03-0359221 | 0.....c0ocvvvvee. [0SR DR National Life Holding Company..........cc.ccevereuneenn. VT e [UDP s [ e Board.......ccoocoves | o 0.000 | oo | e
0000...... National Life Group............cccceeunnee. 00000...... 20-4818866 |0................. [0 SRR IR National Life Group Charitable Foundation, Inc...... VT National Life Holding Company.........cccccovuueunne Management..... ...100.000 | National Life Holding Company...........cccovuuevnne (0 JS—
0000...... National Life Group 03-0359222 | 0........cocenve 0 | v NLV Financial Corporation...............ccceeueerirennnnns DE......c.... National Life Holding Company.........c.ccccvveuene Board........cccooeer | e 0.000 |National Life Holding Company.............cccceuunee. (S
0634...... National Life Group 03-0144090 | 0.....cocvvevee 0 | v National Life Insurance Company.............ccccceunnee. VT NLV Financial Corporation.............ccccccvevrininnnne. Board........cccooees | e 0.000 |National Life Holding Company............cccccceuuee.. (S
0634...... National Life Group 75-0953004 | 0........cocenve [0 SRR IR Life Insurance Company of the Southwest.............. ), S ... | National Life Insurance Company...........ccccc....... Ownership......... ...100.000 | National Life Holding Company...........ccccvuveuene (-
0000...... National Life Group 03-0221140 | 0.....c0cvvvvee. [0SR DTSRRI Sentinel Asset Management, INC............c.cccovuvvunne. .|NLV Financial Corporation.............c.ccccoeevrerennn. Board.......cccoeews | ovna 0.000 |National Life Holding Company...........ccccc.ceuveene. [V
0000...... National Life Group 03-0316212 Sentinel Administrative Services, Inc...................... Sentinel Asset Management, Inc.............cc........ Ownership......... ...100.000 | National Life Holding Company............ccceeunne [V
0000...... National Life Group 51-0102130 Sentinel Financial Services, INC..........cccovevrevrirnnnnns .... | Sentinel Asset Management, Inc. Ownership......... ...100.000 | National Life Holding Company............ccceveuene [
0000...... National Life Group 03-0335801 Sentinel Financial Services Company. .. | Sentinel Financial Services, Inc. Ownership......... | ..... 95.100 |National Life Holding Company.............cccevuveee. [V
0000...... National Life Group 03-0355801 Sentinel Financial Services Company. .. | Sentinel Asset Management, InC............cccovvueen. Ownership......... | oo 4.900 |National Life Holding Company...........cccccvvueenes
0000...... National Life Group 27-1362376 National Life Real Estate Holdings, LLC. .|NLV Financial Corporation.. .| Ownership ...100.000 |National Life Holding Company.
0000...... National Life Group 03-0223461 National Retirement Plan Advisors, Inc................... ....|NLV Financial Corporation ... | Ownership......... ...100.000 |National Life Holding Company.
0000...... National Life Group 03-0221141 Equity Services, Inc. .|NLV Financial Corporation.............ccccccveverrereune. Ownership......... ...100.000 |National Life Holding Company.
['») 0000...... National Life Group 03-0221141 Equity Services of Nevada, Inc. .| Equity Services, Inc Ownership ...100.000 |National Life Holding Company.
-
w
Asterisk Explanation
0 |

NONE
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? YES

Explanations:
1.

N o gk wbd

Bar Code:

* 6 5528 2 01449000O0O0O0 3 = * 6 5528 2 0144470000 3 =
* 6 55 28 2 0143650000 3 =« * 6 55 28 2 0144480000 3 =
* 6 55 28 2 0144450000 3 =«
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Miscellaneous RECEIVADIES...........c.cvuivevieriiiicieiisee sttt snseae 184,906
2505. Prepaid EXpenses........ccveeeeneenereeneenes ....92,342
2597. Summary of remaining Write-ing for LiNE 25..........ovsierririisrerssessisssessesse s sssssssssessesssseneens 277,248

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Accrued Interest on Death Claims
2505. Interest payable surplus note
2597. Summary of remaining write-ins for Line 25
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Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI........c..ceiuiieeiiiriieieicese ettt bbb s ssssenses | sessssessesssssssessessssssenses 2,850,481 | oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........cvueviiiieiieiciec ettt snsessesnaas | saesssassessessstessessntensenas 6,000,000
2.2 Additional investment made after ACUISIEION. ..ot ssessessssssessessesssnssessens | ssessessssssessessnssnssessasssnssessassnsns 0
3. Current year Change iN ENCUMDIANCES. ..........cuiuiueiiiieiieieissieseis st s st bbbt bt bbb s bbb s s s st st enses s bensanas | stessessssessessessnsassesses st enses e sntenae 0
4, Total gain (I0SS) ON GISPOSAIS. ... .cverrerrrrrrirereseeseeseessseeesessesssssssssessessssssessessessssssessessesssessessassnssessessanssessessessassssssessessnssnssass | sesessessssssessessssssssnssssssssnssassnens 0
5. Deduct amounts received on disposals............ccceerieieriinnens .0
6. Total foreign exchange change in book/adjusted carrying value....... .0
7. Deduct current year's other than temporary impairment FECOGNIZEM..........c.euiuiieireiiieieieiese et sstens | stessesssessesessss s st ssessessssenes 0
8. Deduct current year's depreCiation............ccocrreeeeneneeeeneeneeeneseeceeenenens ...24,948
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..8,825,533
10.  Deduct total NONAAMItEEd AMOUNES...........ccuiiueieciiieieicee ettt bbb bbbt et essesns | sbessessstessesssssessssesses st ens s sntenes 0
11. Statement value at end of current period (Line 9 minUS LiNE 10)........c.ccciiieiiieiiiiiceiicescessesieessiesesssse e ssssesessssaessnseses | seresssissesssissesesssesssnns 8,825,533
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEA..........ccvevevieieeveiseesceeereseseeiinins | evveveeseesessseesenens 1,649,953,687 | ..covveeriieein 1,438,524,256
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........cveveviieie ettt sttt s s s s ss st s bssessnses | sbessessssesssssessnssssesens 220,650,000 | ..oovereereriereriieienns 326,465,000
2.2 Additional investment made after @CUISIION.............ccoiueieiiiriieice ettt ensenes | sbessessesssesses st es e benes 130,465 | oo 580,231
3. Capitalized deferred INtErESt ANA OB ..ottt s s sssenes | sbessesasssssssesnssssesesnsnes 152,267 | oo 180,056
4. ACCTUAL OF QISCOUNL.......couivieiseiiieseictei ettt bbbttt bbb s bbb s s b sttt bt n s s s s st ss et nbenses | 4essessssnstessessstenses e bnsensesse s st st 0 [ e 0
5. Unrealized valuation iINCTEASE (ABCIBASE)...........cueveevevieeieeieeeeeiee ettt sttt s ssass et bessesensas | stesssssssessesassssssssesssssssesees s senaesen 0 | o 0
6. Total gain (loss) on disposals............ 00 r(946,868) | ..o (1,512,411)
7. Deduct amounts received on diSPOSAS.........ccccvruerrierirririeriesiseeeseeee e esseeens ..149,825,365 ...114,034,894
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........cviuirieiirieceeereees | s nsenne 0 [ s 0
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErest...........oovevcveeeieicirsieiciiis | e 0 [ e 0
10. Deduct current year's other than temporary impairment recognized............cccocovevrereereirennns 643,149 ..248,551
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... 1,719,471,037 1,649,953,687
12, TOtal VAIUGHON GIIOWANCE. .......oevuiviieirciiieieie ittt ss ettt s e st b et s s snsenn | stessessssessesses et anses et et st st anae 0 | o e 0
13, SUbLOtAl (LINE 11 PIUS LINE 12)..... ettt ettt ss ettt sestensnnssnnnes | estesssssssssssssnesenns 1,719,471,037 | oo 1,649,953,687
14, Deduct total NONAAMILEEA MOUNES..........ciiiiieieiieiec ettt s et sn b s st es | stessesnssssesses et an s st st en s bt anae 0 | s 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)........cocviuiiiiiiciiisieicieeteses ettt essisssessssssesaenes | cressessssssssssesssaneas 1,719,471,037 | oo 1,649,953,687
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI...........civiiveieieteie ettt sss st a st ssssans | sestesssssssessessssensesaees 104,386,964 | .....cocvvrvrireiinns 105,843,983
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........evveieiiieicicise et s bbb snsenns | sbessessessssnsessessnsensenas 40,596,553 | .ooviverieiereeieienis 1,268,504
2.2 Additional investment made after @CQUISIION.............covveveevcvieei e b s sssaenes | sbessessesssessessssstessesnsenes 707,630 | o 3,316,640
3. Capitalized deferred INtEreSt ANA OB ..ottt nsenns | stessessbesseses s s e s s e s s s b ens e s b tenae 0 [ e 0
4. ACCTUAL OF QISCOUNL........oucveretcecteie ettt ettt bbb sttt bt s e se s sae st s bessesanssnans | sessesssssstessesssssnssssessnsneas 303,730 | oo 55,132
5. Unrealized valuation iNCTEASE (AECIBASE)........cuuerueirciiiieiieieisiieise it ss ettt s bbb st s b st ssenas | stessessssessessesnssssesses st esses e s s tenee 0 [ o (5,505)
6. Total gain (I0SS) ON QISPOSAIS..........euurererceririerrereiseeseseseiseesssssse et ss s ss s s sttt en s s s st st e ssessensanssnsss | Ssessssssssessessanssnssessantnenns (TATA8B) | oo 0
7. Deduct amounts reCeIVEd ON QISPOSAIS...........cevrveiuiriireiiisieieiss ettt ss s b ent s b sensans | sressssassessessnsessessssensenas 3,367,982 | oo 3,327,953
8. Deduct amortization of premium and dePreCiation.............cewrererienrerisirerinrieeeessese ettt
9. Total foreign exchange change in book/adjusted Carrying ValUe............ccoueirunieieiiinieiesse et
10. Deduct current year's other than temporary impairment recognized.............ccoovevenrunne
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted amOUNtS............ccccueiereiiiiieicsee e .
13. Statement value at end of current period (Line 11 MINUS LINE 12).........ccouiviiuiiereiiciereieeiesisiessseveseesessessess s sesesseesensneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaT ..o seeenns | sreesseeeeesssseseeenes 9,185,617,002 | .ooveverieirenes 8,532,867,656
2. Cost of bonds and STOCKS ACUINEM..........c.cvcvieeieicieseies ettt st ss s st s s ssnsassesanes | svessessssssssssessessnnas 1,329,116,635 | ..oovovevervcreines 1,583,443,160
3. ACCIUAL OF QISCOUNL........cucviieceiececte ettt ettt ettt sttt esen et et ss st s s s e et esaetesantetessnaetessssesesnsssasansetans | sbesesessesssssesessnsesasanes 16,619,671 | cooovveeeeeeeeee 20,255,434
4. Unrealized valuation INCIEASE (ECIEASE).........ceuieereeiereeeese ettt s st s e ss s st saes s tesasssesssssssasans | suessesssissessssansensesassansaes (873,214) | oo 5,291,264
5. Total gain (I0SS) ON GISPOSAS..........c.cvueieveireiieiiciiisite ettt ettt s st es s s b sessanans | siebssssssesssssssesses e snsenes 5,595,320 | .ovvvvirieieeeinne 10,821,480
6. Deduct consideration for bonds and StOCKS AISPOSEA O ..........cvveieeieviireieeese et ss s sesasnes | stessessssssssssssssssenen 655,268,523 | ....cceoeveviireirieinns 938,692,614
7. Deduct amortization Of PrEMIUM.........cccuieieiciisie ettt bbbt b st nse s tentens | sbensessesssssnsessessesntenes 12,703,677 | oo 22,490,463
8. Total foreign exchange change in book/adjusted CarTYiNG VAIUE...........c.verereirrirnrieieenrissesessssssesessessssssssesssssssssssssssssssessens | sessessassssssessssssssssssessessnssessessnes (0 U (30,174)
9. Deduct current year's other than temporary impairment FECOGNIZE..........c.euiuiueireieiiiieieieiessressies et sesens | sresssssssessesssssnsassesssssnsassessssensnas {01 I 5,848,741
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccevevierereirieeiieieisereseseeeseesessenis | cveveeressssssesesienas 9,868,103,214 | .ooovvveeeererns 9,185,617,002
11, Deduct total NONAAMItIEA BMOUNTS...........cceieiiieieeiiseie ettt s s sess s ntes s ns | stessesnsessesses et anses et snt sttt ensanae 0 ] oo 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviuoieeiiiiisieceeet ettt ssssssessaesssnans | cressessssssssssessesneas 9,868,103,214 | oo 9,185,617,002




Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 4

20I1SO

Book/Adjus:ed Carrying Acquisitions Dispo:iitions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying BooklAdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ()-urvrnvereresrereessssseseesessesssseeesessessssssessessessssssessessessssssssessessssssssessesssssnssns | sesessessassssssessns 4,945,840,759 | ...coovvrrrreinnnns 731,686,878 | ..ooovevrririnn 681,689,338 | .....cvvveirirrirrinns (19,435,677) | voovvrrererrinns 4,793,585,103 | ..oovvvvverrrrernes 4,945840,759 | ...cocovvrvrirnnns 4,976,402,622 | ....coovvvrrrrnns 4,834,613,219
2. NAIC 2 (@) ettt sttt ess st et ssessensensnsnens | sressessessssnsssns 4,331,603,075 | ..o 289,833,998 | ..o 107,373,397 | o 19,586,312 | ..oovvveeveeenes 4171,377,982 | .o 4,331,603,075 | ..o 4,533,649,988 | .....ccovvvrenn 3,960,824,051
3 INAIC 3 (@) :vermeerseesmeeesseeesseesssessseeesseesseess st ssess sttt sness s sess st sessnns | eeesssesssessassssnns 430,638,438 | ....ovverrrrreriinns 37,583,775 | oo 8,771,646 |...ooovvrrrrirciirenns (GRS 22 1) — 434714274 | oo 430,638,438 | ..o 455,889,277 | ..ovveoerrereeenns 439,815,137
4. INAIC 4 (B)-errevereeereeereeesessseeeseesisestss st ess sttt essesssnens | senesesesseesss st enees 54,477,555 | ...oooevercerreceeenes 3,453,750 | oo 3,783 | oo 3,930,801 | coeoreeercrirrrrieeens 74,879,520 | ..ovvvocrerrericennne B44T7,555 | ..o 61,858,322 | ... 57,371,109
B INAIC 5 ()..vvrucersersmeeeseeseseseessesssesss st st ess bbb | eenteses st essiees 23,112,847 | oo (U R 8,197,727 | oo 2,981,782 | ..ovvverrrrccennne 17471587 | oo 23,112,847 | oo 19,896,902 | .cooouvernrrircrirnes 19,930,439
B, NAIC B ()..vvrurerserermeeereeseeesesiseessseess st sss st ss et ssns s | fntnessss st enees 7,968,148 | ... [0 RPN [V R 1,853,943 | ..o 7,711,909 | oo 7,968,148 | .....oooovvrnnirinicienne 9,822,091 | ... 9,086,525
7. TOMAI BONGS......oovverivirirerciieiesseciesiessiesss s esssssesssssensenes | senesssnsenssenssnns 9,793,640,822 | .......cccornereene. 1,062,558,401 | ...ovvverrrrirerirnnn 802,035,891 | ....oovvvrcrrrerrirens 3,355,872 | .coovvrrrerrinnns 9,499,740,375 | .....ccovrrririrnnn 9,793,640,822 | ........ccocouc.. 10,057,519,202 | .....cconvvrernccnn 9,321,640,480

PREFERRED STOCK
8. INAIC 1ttt | sttt (0 RN (0 RN (O R O O O R (0 RN (0 RN 0
9. NAIC 2u.t sttt | frene et (0 RN (1 RN (O RN (O R O O (1 SRR (0 RN 0
10, NAIC Bttt | et (0 RN (1 RN (O RN (O R O R (0 RN (0 RN 0
110 NAIC st | e (0 R RRRRN (O RN (O RO (O R (O R (0 RS RRRN (0 RSN 0
12.
13, INAIC Bt | e 0 [ v 0 [ 0 [ 0 [ 0 | 0 | v 0 [ 0
14, Total Preferred STOCK. ... ..civrierririeiscieese ettt ssss s sssensns | sessssessasssssssssessessssssssssnsanssnes 0 | o 0 | o [0 SO (O O [0 O 0 | o [0 0
15, Total Bonds and Preferred StOCK..........vrureirerrernininsireincsnsessessessessssssssssessnnes | sossssessnsssssnsnns 9,793,640,822 | .....covvverrrenns 1,062,558,401 | ...oooovvviirrirrns 802,035,891 | ..oovvvveeereirines 3,355,872 | .o 9,499,740,375 | ovverevrerienns 9,793,640,822 | ....ccovvvvrnnn. 10,057,519,202 | .....ovvvvirrrnns 9,321,640,480

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1S........... 0; NAIC2S.... 0; NAIC3S.. 0; NAIC4S... 0; NAIC5S.... 0; NAIC6S.... 0.




Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac:t;ual Interest ‘éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......c e | s 200,375,000 |...ocvverenene XXX ovreveireinvnineenee | covvineeeneinseenenees 200,375,000 | ..ooovoeveeeireiesieeeea 9,258 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOT YBAI..........ccviriiiiiieieeeeie e besnas | eevessssssesesssesssssesens 170,900,000 | .oocvvvecverireeieeia 84,160,144

2. Cost of short-term iNVESIMENS ACGUITET............c.cvueiieiieieicteie ettt b st bbbt snsns | sbessessssessessesssssnsenes 771,275,000 | oo 650,400,000

3. ACCIUAI OF GISCOUNL. ....oveveveseiieeesesi st | eent e s s st LU R 0

4. Unrealized valuation INCrEASE (ECIEASE)..........cvveveiiiriieieicieie ettt bbbt s s bbb bbb sae s s nsesns | essesssssstessesassesses e ssssssessesensne 0 [ e 0

5. Total gain (I0SS) ON GISPOSAIS.........uruurereirrerirririsisessesese st see st ss sttt st ss st st ss st ensanssesss | sessessassssssessastanssnssessansnssessansanes 0 [ e 3,247

6. Deduct consideration reCeived 0N AISPOSAS............cccvuiviiieeiieiiisiieie ettt bbbt b s s e bssanas | stessesssessessesnsentenas 741,800,000 | ..ooovvererereireins 563,663,391

7. Deduct amOrtization Of PIEMIUM..........c.eirruririerereieiesess ettt sttt s st ess st ns s s ensnsnssans | sessessassssssessassnssnssessanssnssessassanes 0 | o 0

8. Total foreign exchange change in book/adjusted CATYING VAIUE............ccovuiiveiiiriieicceee ettt ssesnes | stessesssessesssss s sses b sses s ssenae 0 [ e 0

9. Deduct current year's other than temporary impairment FECOGNIZEM............vu i ssesesens | sressssssssssssssssessssssssssssnssssssssssses 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-748-9)........ccccvvrurreiririenieiisssiesssenessssenes | sreresssssssssessssssesnes 200,375,000 | ovvrerrereririeieieins 170,900,000
11, Deduct total NONAAMItIEA @MOUNLS............cucveiiierieiieeiee ettt seenees | enbenssss s en sttt 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuiuiieiiiiieiieiisiissseisessiessesssssiessssssssssessesssssssesssssssessesses | sressesssssssassesssssssesse 200,375,000 | .ooovervriieieiies 170,900,000

QsSl03
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10.

1.

3.1

32

3.3
41

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ccuiueieiiirieiiseiiissiese s tesse st sse st bt b st bbb s bbb s b ss st st
Cost paid/(consideration reCeIVEA) 0N AUAIIONS. ...........ererurrirereriririeesiseee e ss st sse e ss s ss st s s8Rt en e
Unrealized valuation INCIEASE (ABCTEASE).........cuuiuiurieeiriiieteiseietties ettt s sttt b e s a8 s bbb bbb s s b s bbbt en bbb n b st
Total gain (I0SS) ON tEMMINGHON FECOGNMIZEM. ........cvuurererererrerereeseseeeeseeseeseeess i ssssesee e ssesssse e ss e s st sse s essee s a8 s s EeeseEseeEees e s s ee bR st n s st brnn
Considerations received (paid) ON TEIMINGLIONS. ..........ciieireiciceie ettt s s b s bbb R bbb n st

AAMOTZALION. ...ttt ettt s s b s s s s b s st et e s s s s s e s e s R s s e s R e SR e e s e bR e s A A s e At s ARt A A e AR e AR R bR AR e A s AR Attt n et s e

Adjustment to the book/adjusted carrying value of hedge item
Total foreign exchange change in book/adjuSted CAMTYING VAIUE...........c.ewvrurerriiierireie ettt ettt bbbt s st
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =546+ 7 4 8)..ciuieiiieiieieiesie ettt
DEAUCE NONAAMITEA BSSELS.........ccerrerciriiric etk e bbb

Statement value at end of current period (LIne 9 MINUS LINE 10).........c.cviuieiiiiiiice ettt sttt b bbb st b s bbb b s bns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, Prior Yar (LINE B, PHOM YEAI)...........evururuurireeeeeiseeeeeeseeseeseessesseesssseseses et essse st essssessssesse st s s ssessessessessessssssssssssnsens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........c.cccuevienivcveriieese e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccccoveneercenn. (144,290)
3.12 Section 1, Column 15, PriOr YEaI...........cccovvveverieierieere e 95,648 (239,938)
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........c..cccoeveverneee. 0
3.14 Section 1, Column 18, PriOr YEAI.........ccceveveerrierreiseresese e 0 0 (239,938)
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccccveverrnnae 0
3.22 Section 1, Column 17, PriOr YEAr.........ccceveverrrerrrereiseiese e ssienens 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.cccovveereinenne (144,290)
3.24 Section 1, Column 19, PriOr YEAr..........ceveveveeeieereirereses e eeienens 95,648 (239,938) (239,938)
SUDLOLAl (LINE 3.1 MINUS LINE 3.2)....e.viuiteiiicteieieietst ettt ettt a et b a ettt s st bbbt bbb bbb s bt s e st b et et s bbb e bbb st bbb bbb bt et b st et s e ae b baen
Cumulative variation margin on terminated contracts during the Year.............cocceerenenennineneireirscseneenns 162,256
Less:
4.21 Amount used to adjust basis of hedged item...........c.cccooeevenrrnininnenns 0
4.22 AMOUNt FECOGNIZEM.........ccvevireieiceieeee et 162,256 162,256
SUDEOAL (LINE 4.1 MINUS LINE 4.2).......ceueeeieereieieeeie ittt sttt sttt st s8££ 8428282828142 8 285842 E 48RS E e E ettt

Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for termiNAtions iN PHOT YEAT...........ciuiiveiriiieiiieie ettt sttt bbb s s bbb bbbt
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT..........c.eveiiveieiceieeeece ettt senaes
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3-5.1 = 5.2)...ciuciiiiiieiieesee ettt bbbt

Deduct nonadmitted assets

Statement value at end of current Period (LINE 6 MINUS LINE 7)......c.cviuoiriiiirieieiiieie ettt bbb bbb s sttt bbb s et enns

Qsio04

320,429,807

141,348,387

(67,682,314)

175,914,478

304,518,971

0

0

0

265,491,387

0

265,491,387

776,147

(363,941)

0

0

412,207

0

412,207
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 4.ttt 265,491,390
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............cccoevevieeieniecniseeseesees 267,917
TOLAI (LINE 1 PIUS LINE 2)...vuveivireiiieieieieie ettt ettt s bbb 03 s 8 582 £ e R s s e s e R iRttt 265,759,307
Part D, SECtON 1, COIUMN B.......ooiiiiiiie bbb 510,815,152
Part D, SECHON 1, COIUMN B.......vuiirieieiieieieisce ettt s bbb nt et (245,055,845)
Total (LiINE 3 MINUS LINE 4 MINUS LINE 5).....cviviiiieriiiieiiiiiete ettt bttt b a st s b bt et a et b s bbb bbb s bbbt b bbb b st b e bbbt b bt s et et eee 0
Fair Value Check
Part A, SECHON 1, COIUMN 6. 265,491,390
Part B, SECHON 1, COIUMN 13 ...ttt bbb bbb bbbttt s s bbb b st b e bbb s s s st benas (144,290)
TOAl (LINE 7 PIUS LINE 8)...vuveureeereerireisiesesreseisessesessesessessssssesssssessssssessessessssssessessess s e ssessessssses st s s s st essas e se e sEee s a8 e s bR e bt s s n 265,347,100
Part D, SECHON 1, COIUMN B........voeveiceeeecies ettt st a s bbbttt st es bt s s b s saeses st nees e 510,547,235
Part D, SECHON 1, COIUMN ...ttt ettt a st bbbt s s bt s bt n st ssseeses st nees e (245,200,135)
Total (Line 9 MINUS LiNE 10 MINUS LINE 11)....vuuruurureireereeiseisesesseseesessssesseseesessesssessessessssssessessassssssessessassssssessosssssassssssessessesssssnssessssssssessassassssssessessasssnssessossanssessessassanes 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27........ooieeeieicteee ettt sttt bbb s st benee 0
Part B, SECHON 1, COIUMN 20...........ouiieeieiceeieicteeee ettt ettt b bbb b ss s s ettt st 184,450
Part D, SECHON 1, COIUMN T1.....viiieiiieicciese ettt st et s bbb bt bbb e bt ne st 184,450
Total (LIne 13 PlIUS LINE 14 MINUS LINE 15)........cuuiuuriuieiieieiieeise sttt ettt s b sk s £ £ 2E £ s R en

Qslo7



Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c.ciuirieieicteieieiesie et sssssssens | rnsessesssssssessssssesessssssesesssssssessessssensesd | ervesissssesessssssessessssesessssenes 73,397,987
2. Cost of cash €qUIVAIENES ACAUIME..........c.euiveiiiiiiieie ettt sss s sssssssensenns | sssessssessessessssessessesssssssessessssensessessssensensQ | soessssesesiessssesesssssssesseses 3,133,933,777
3. ACCTUAI OF BISCOUNL.......couiviiiiiii s | cviessessessessesssssssssssessssssnssnsenseel | soieiisi bbb 0
4. Unrealized valuation iNCrEaSse (AECIEASE).........cueieriurireiriiieireieissieieis st sssesse s ssssessesssssssessessssanss | soesssssssessesssssssesessssesesssssssessessessssessesld | veressesesssssssessesssssssessessssessesessnsessessesnns 0
5. Total gain (I0SS) ON QISPOSAS........ccvevivieiieieete ettt ettt se et ss s bbb s b st bessnnes | svsesesssnsessssesessssssessssssesessnsessssssesenseesnsd | eriesesssissesssssesesesesssessesesssesesssaebnes (401)
6. Deduct consideration received on disposals
7. Deduct amortization Of PIEMIUML.........c.cc.euivrieereiceee ettt b st ssse s s s st st s ssssnssssenes | sverssssessesssssssesesssessessessnssssessessnsesessessQ | evsessessssssessesisssssessesssesssssssssssssessesnsan 0
8. Total foreign exchange change in book/ adjusted Carrying VAIUE............ccceevcveveieieiesieieseese et sesissssenns | everssssessesssssssesissessessssssssssssesssssssessessensQ | evevssssssssssesisssssesesssesssssessssssessesnsa 0
9. Deduct current year's other than temporary impairment FECOGNIZEM...........veviviereiiieeice e rssesesies | cveresssissesssssressssssesssssesessssesssssseressererssd | ovieresisissessssesessssssessssssessssesesssssessssesens 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccvrurrurrirrenrinrirrirninrneins | ceereeenseseessssessnsesssssssnsssssssssnssssssesesseesnsd | cnmeneesssesssssssssesssssssssessesssssessessessnssens 0
11. Deduct total NONadMItted @MOUNLS...........cccuieriririeereire ettt stenenenes | resssssnsssssensensssssensenssnrssssensnnssnssensensenned | wonmrmeienssnssnssenssnsssssensesssnssnssenssnssnesensnes 0
12. Statement value at end of current period (Ling 10 MiINUS LINE 11)......ouriiierreirisinmessesessssssessesnsanesssssssesssssssssssss | sesssssssssssssssensssssssesssnsssssessssssnsssssessenssld | woomssssssssessssssssssssssssssssssssssnssessessansssssees 0

QSl08
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Showing all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.CV. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred

NONE
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0210663. DELAFIELD......cvoereerinrireeieeineenns Wi 07/2412014.... AA00 | ...7,500,000 0 [ ot 10,750,000
0210664. .| GREENWICH CT . |07/31/2014.... AB00 | e 12,250,000 0 [ oo s 18,000,000
0210665. GARDEN CITY NY 07/30/2014.... A.200 | ...9,000,000 0 [ oo 14,300,000
0210666. MT PLEASANT.... SC. 08/28/2014.... AAB0 | 16,750,000 0 [ oo s 26,030,000
0210667. CHAPEL HILL NC 08/27/2014.... A340 | ...9,000,000 0 [ oot 12,550,000
0210668. DENVER......oiiieieiiniiee e 09/18/2014.... A0 | 12,000,000 0 [ o s 24,000,000
0210669. .|MEQUON . . | 09/30/2014.... 4.500 s ...3,750,000 0 5,200,000
0210670. FRANKLIN Wi 09/30/2014.... 4500 | ...4,750,000 0 [ oo s 6,500,000
0210671. WAUNAKEE.........ccoomimrrerianns Wi 09/30/2014.... 4500 | ...4,300,000 0 [ o 6,000,000
0210672. SAN DIEGO CA 09/02/2014.... [ ovoevnrniinrninnninnen 3800 | o 19,000,000 0 oo 29,000,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGagES = All OtNET. ..ot nssessesssssssssss s anssessessaseentesssssasssensensasssenss | arsenes XXX ovvee e XXX i [ 98,300,000 0 ....152,330,000
0899999. Total - MOrtgages in GO0 SEANAING. ...........vueieiieeiiteiie ettt ettt ettt este st st et es s et s et et eeseesesses et esses et sesseseeses et et entessessesss | festesssssssessassessssansessesssssssassessesansensessesnsansensess | snsesen XXX..... ....98,300,000 0 ....152,330,000
3399999, TOMAI MOTGAGES. ........vveeveeeeiiesieereieieseee sttt s etbiee ettt | eries XXX evvoe [ e KKK | e 98,300,000 0 ....152,330,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0210056........ceomeermrenerenes MIDLAND ;TR B 03/10/1987.... | 08/18/2014.... 60,124 0 0 (V1 S 50,174 | ... 50,174 0 (11 O 0
0210378. CINCINNAT Lo OH..oooovvvvns | i 07/08/2004.... | 07/16/2014.... 2,000,315 0 0 {1 IO 1,944,864 | oo 1,944,864 0 0
0210382. CAPE CANAVERAL FLuvorriinrees | e 07/20/2004.... | 08/14/2014.... 2,118,383 0 0 (1] I 2,034,518 2,034,518 0 0
0210387 CINCINNAT Lo OH..ooovvvvvrs | v 09/28/2004.... | 08/28/2014.... 3,968,384 0 0 {1 I 3,582,823 3,582,823 0 0
021039%. BLUE ASH.....oovoeririerreisernenies (0] SV RN 12/16/2004.... | 09/19/2014.... 6,538,748 0 0 (VN I 6,375,723 6,375,723 0 0
0210400. DRAPER.... UTiee e 01/14/2005.... | 08/18/2014.... 6,253,973 0 0 (V1 6,118,400 | coooovrrrcrinnn 6,118,400 0 0
0210456. AUSTIN ) TR B 09/15/2006.... | 07/30/2014.... 3,169,195 0 0 (1 I 3,118,651 3,118,651 0 0
0210560. S PASADENA.....c.ooveerrineiieiis [ 07 ORI PR 03/31/2011.... | 08/29/2014.... 8,313,019 0 0 (1 [ IO 8,192,434 | oo 8,192,434 0 0 .
0210593.......overiiirinirinns LEAGUE CITY...coooiniirrenirniirnnens SN I 05/01/2012.... | 08/18/2014.... 11,432,418 0 0 (V)] 11,292,183 | oo 11,292,183 0 0 | oo 0
0199999. Total - Mortgages Closed by Repayment...........cccovive cvreiirinrinreiisisisceisiseens 43,854,559 0 0 (V] [P 42,709,770 | cocoverrrnn 42,709,770 0 0 | oo 0
Mortgages With Partial Repayments
0210056. MIDLAND ;ORI B 03/10/1987.... 60,124 0 0 [\ - 0 1,441 0 0 0
0210240. PITTSBURGH.......cccovvvervriririricins PA. o e 02/20/1998.... 275,878 0 0 0. 0 14,358 0 0 .0
0210261. NORCROSS 08/18/1998.... 573,329 0 0 (| - 0 26,411 0 0 0
0210292. . | VIRGINIA BEACH... 02/04/2005.... 2,082,814 0 0 0 0 25,656 0 0 0
021029%4. COON RAPIDS 06/12/2000.... 2,280,518 0 0 (V] I 0 67,746 0 0 0
0210298. ASTON... 06/15/2000.... 3,981,133 0 0 0 0 26,621 0 0 0
0210299. ASTON... 06/15/2000.... 1,679,268 0 0 0 0 11,301 0 0 0
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

0210313, CHARLOTTE 06/08/2001.... .764,640 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 29,190 0 (11 N 0
0210321. SIMI VALLEY.. 02/04/2005.... 2,491,063 0 (O TN | I IO 0 84,274 0 0 0
0210324. . | INWOOD 02/13/2008.... 2,077,598 0 0 0 20,186 0 0 0
0210326. NORFOLK.. 12/18/2001.... 1,545,151 0 [0 TSN | I IO 0 36,285 0 0 0
0210342. PORT ARTHUR L, R IO 12/20/2002.... 1,134,176 0 [0 [ IOUUUUURRUURRRRRORON | N IO 0 62,926 0 0 0
0210343. SAN ANTONIO ) TR B 12/30/2002.... 1,326,014 0 [0 TSI | I IO 0 13,970 0 0 0
0210347. ANKENY 01/15/2003.... 3,791,452 0 (0 IOUOURURRORPRRPIN | B DU 0 155,698 0 0 0
0210369. . |PUYALLUP. 04/01/2004.... 4,787,814 0 0 0 59,655 0 0 0
0210375. BURIEN . 05/13/2004.... 2,946,479 0 0 | oreeeeeereenrieerieenn0 | e 0 36,297 0 0 0
0210382. CAPE CANAVERAL [ IS O 07/20/2004.... 2,118,383 0 (O TR | I IO 0 12,163 0 0 0
0210386. SAN ANTONIO ] T s 10/29/2004..... 2,622,775 0 0 | ooreeeeveeeeerceerieenn0 | e 0 18,183 0 0 0
0210387. CINCINNATI... 09/28/2004.... 3,968,384 0 (O TSRO | I IO 0 97,862 0 0 0
0210388. CINCINNATI... 02/08/2005.... 6,903,764 0 [0 TSI | I IO 0 64,703 0 0 0
0210391 CATAWBA.............. 12/28/2004..... 3,143,223 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 69,220 0 0 | oo 0
0210393. SPOKANE.. 08/29/2005.... 3,468,223 0 [0 TSI | I IO 0 28,043 0 0 0
0210394. BLUE ASH.. 12/16/2004.... 6,538,748 0 [0 [ IPUUUURRRRURRRRRRRRON | N ISR 0 55,089 0 0 .0
0210396. CHARLOTTE 02/17/2005.... 4,142,623 0 0 | o0 | e 0 39,882 0 0 0
0210397. SPOKANE........coomiiieririreiinrieii 09/16/2005.... 3,941,382 0 0 | oreeeevereenrieerieenn0 | e, 0 21,231 0 0 0
0210398 BOISE......coiriieierierrnerienieessei D [ e 12/29/2004..... 3,573,319 0 (0 IPOURPURORORORPON | B IOV 0 28,562 0 (11 0
0210400. DRAPER.... UT e [ e 01/14/2005.... 6,253,973 0 (0 TOUOURTUORORPRRPON | I IO 0 34,415 0 0 0
0210401. BLUE ASH.....cooooeririerrrinericries (0] SV RN 04/04/2005.... 3,088,908 0 (1 ITOURPURORRRORPON | I IO 0 29,118 0 0 0
0210402. FARMINGTON.......ovorirrrinriicnines [0 DU PR 05/18/2005.... 1,824,653 0 (0 TOUOURTURROORPRRPON | I ISP 0 28,415 0 0 0
0210407. KNOXVILLE e | TN | s 06/10/2005.... 3,209,276 0 (O TSRO | I IO 0 50,302 0 0 0
0210408 FRANKLIN TOWNSHIP.........cccoonue. N [ e 03/30/2005.... 2,155,884 0 0 | o0 | e 0 20,646 0 (11 0
0210411. ABERDEEN.. MD..vvei [ e 09/28/2005.... 3,629,470 0 (O TR | I IO 0 29,803 0 0 0
0210412. MONROE.........ccooimrierieeiseirenins WA e | e 10/11/2005.... 7,579,811 0 (0 TOPOURPUORRRRRPON | I IOV 0 65,414 0 0 0
0210413. MELBOURNE.. FLoviiiieiis | v 07/14/2005.... 2,868,000 0 [0 [ IOUOTUTORRURURRPRRROTOOON | N ESTPOOON 0 16,270 0 0 .0
0210415. AURORA......covvvmerrmrrinennirinneeneens | COhivirriiiis | v 05/20/2005.... 8,477,569 0 [0 TSI | I IO 0 60,648 0 0 0
0210418. SUPERIOR........coocevrerereeerenreniiens | COhriiieis [ v 09/08/2005.... 3,756,911 0 [0 [ IOUUUURRRRRRRRRRRRON | N ISR 0 29,181 0 0 .0
0210419. IRVINE 11/03/2005.... 5,649,070 0 0 0 33,905 0 0 0
0210421. CENTERVILLE ISR BN 02/28/2006.... 3,510,866 0 0 | orevernriieieenn0 | e 0 102,015 0 0 0
0210424. CINNAMINSON.......coorrvrrrerirerirnes [\ VSRR U 11/18/2005.... 1,868,280 0 [0 TSI | I IO 0 17,235 0 0 0
0210426. PLYMOUTH.......ccccomvrvnnee MN.cci [ e 11/01/2005.... 1,763,968 0 (O ORI | B R 0 53,709 0 0 0
0210428. ISSAQUAH. ... WA oo | e 11/02/2005.... 1,570,443 0 (0 TTOURPORORTRRRPORRPON | I SOOI 0 11,664 0 0 0
0210430. . | OAK PARK. IL 12/08/2005.... 6,680,888 0 0 0 74,198 0 0 0
0210431. CORONA.......oovireieriirieierieneiens CA. o | veris 03/22/2006.... 1,084,955 0 (O TSRO | I IO 0 7,939 0 0 0
0210432. CORONA. .....oovimriernrineieeieeiees [ 07 WOUSRTRIN IRN 03/22/2006.... 2,233,730 0 (O TN | I IO 0 16,345 0 0 0
0210433. WAUKEGAN.......coovvriirerinineinninins Lo | e 12/08/2005.... 3,420,220 0 [0 [ [OOSR | N ISR 0 31,265 0 0 .0
0210436. CORONA. ......covtrerrrriseeieiieniees {07 ST BN 02/09/2006.... 2,732,727 0 [0 TSI | I IO 0 20,284 0 0 0
0210437. HICKORY.... NC 02/02/2006.... 4,125,529 0 0 0 27,816 0 0 .0
0210438. IRVINE {07 ST BN 03/16/2006.... 7,148,285 0 [0 TSI | I IO 0 61,176 0 0 0
0210439. AUSTIN ;TR B 01/30/2006.... 9,629,068 0 (U TPOUPPURTORPORPPORPON | B IO 0 470,116 0 0 0
0210441. BELLEVUE.........ccconivinircrieriierienes WA oo | e 05/05/2006.... 5,166,022 0 0 | o0 | e 0 42,430 0 0 0
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

0210442.......ccoovvvirrnirins GREENSBORO. NC..oovvvvries [ e 03/28/2006.... 3,748,086 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 31,804 0 (11 N 0
0210443. AUSTIN ;ORI P 05/02/2006.... 4,961,287 0 (O TN | I IO 0 28,720 0 0 0
0210444. . | GREENSBORO. NC 04/13/2006.... 2,412,423 0 0 0 13,297 0 0 0
0210446. LONGVIEW.......ovviieriririneiieiis WA s | e 08/02/2006.... 6,497,748 0 (1 TPOURPURORTORRRPON | B SOOI 0 52,432 0 0 0
0210449. NORTH AURORA I [ e 09/25/2006.... 2,651,256 0 (U TPOUPPOORTORPPORPON | B IO 0 19,861 0 0 0
0210451. FAIRFLIELD.....ccocovvmerrerirerireireninns 04/04/2006.... 3,752,541 0 (1 TPOURPUORRRPRRRPON | I IOV 0 32,142 0 0 0
0210452. FARMERS BRANCH.. 05/01/2006.... 2,717,351 0 0 | oreeervereenrieerieenn0 | e 0 22,771 0 0 0
0210453. . | LAKEWOOD... 07/20/2006.... 7,430,825 0 0 0 47,598 0 0 0
0210456. AUSTIN 09/15/2006.... 3,169,195 0 0 | oreeeeeereenrieerieenn0 | e 0 7,340 0 0 0
0210458. AMARILLO 08/22/2006.... 2,551,425 0 (O TR | I IO 0 14,881 0 0 0
0210459. HICKORY..... 08/03/2006.... 2,154,150 0 0 | ooreeeeveeeeerceerieenn0 | e 0 12,534 0 0 0
0210461. PHOENIX..... 11/15/2006.... 4,381,628 0 0 | orvvererseiieriienn0 | e 0 19,385 0 0 0
0210463. LEXINGTON.....comrrierireererineinenis 08/31/2006.... 3,043,663 0 [0 TSI | I IO 0 23,290 0 0 0
0210464 BELMONT 10/25/2006.... 5,285,943 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 26,104 0 0 | oo 0
0210465. LEXINGTON 10/12/2006.... 2,281,320 0 [0 TSI | I IO 0 17,076 0 0 0
0210466. ELLWOOD CITY. 11/16/2006.... 1,683,896 0 (V1 OORORRRRROROON | B PPN 0 11,411 0 0 .0
0210467. MUSKEGON 12/11/2006.... 4,169,169 0 [0 TSI | I IO 0 24,758 0 0 0
0210469. GASTONIA. 12/11/2006.... 1,622,680 0 (U TPOUPPORTORPORPPORPON | B ISP 0 8,197 0 0 0
0210471 LOVELAND.......cvvmremrrrerienirninnenne 12/20/2006.... 5,262,088 0 (0 IPOURPURORORORPON | B IOV 0 39,190 0 (11 0
0210474. CARBONDALE.........cocommererierircnns 12/08/2006.... 2,779,645 0 0 | coreeeereeeenrieerieenn0 | e 0 20,171 0 0 0
0210478. CHARLOTTE 03/23/2007.... 1,669,079 0 [0 TSI | I IO 0 17,103 0 0 0
0210479. BARDSTOWN.....ooourvrrirrirriinninne 06/08/2007.... 2,133,571 0 0 | ooroeeeieeeenrieerieenn0 | e 0 16,191 0 0 0
0210481. YPSILANTI... Mo [ e 05/03/2007.... 3,736,342 0 (O TSRO | I IO 0 20,015 0 0 0
0210483 SCOTTSDALE........ccccoeenn. Jo VAR 04/11/2007.... 3,567,075 0 0 | o0 | e 0 26,858 0 (11 0
0210484. SCOTTSDALE.........ccc........ VAR 04/12/2007.... 2,680,704 0 (O TR | I IO 0 20,184 0 0 0
0210485. ALEPPO TOWNSHIP.........cocovvrinns PA. oo [ e 06/07/2007.... 1,868,447 0 (O TSI | I IO 0 12,889 0 0 0
0210487. MASON OH.oveees [ e 09/28/2007.... 3,417,448 0 [0 [ [OOSR | N IR 0 24,568 0 0 .0
0210489. GRAND RAPIDS Moo | e, 08/01/2007.... 5,071,048 0 [0 TSI | I IO 0 24,535 0 0 0
0210490. SANTA FE SPRINGS........cccoovveerees | CAviiiiiis v 07/02/2007.... 1,861,734 0 [0 1 IOUOTUORRIRURRPRRROTOORN | N ESTVOOON 0 9,258 0 0 .0
0210491. . | VANDALIA.. 10/30/2007.... 1,873,297 0 0 0 9,022 0 0 0
0210493. FAYETTEVILLE........ccoceomviververrcennee [NCoorcrs | e 07/09/2007.... 1,221,529 0 0 | oreeeeeeeeenriierieenn0 | e 0 9,210 0 0 0
0210494. SHARONVILLE..........ovvrvrerrmrrrerreees | OHuccs [ e 08/09/2007.... 5,100,405 0 [0 TSI | I IO 0 25,058 0 0 0
0210496. RALEIGH NG | s 07/19/2007.... 3,155,580 0 (O ORI | B R 0 25,930 0 0 0
0210497. SHARONVILLE..........ovevrerrmrrrerrenes | OHurcs [ e 08/09/2007.... 3,111,779 0 (0 TTOURPORORTRRRPORRPON | I SOOI 0 15,056 0 0 0
0210499. . | BLOOMFIELD HILLS 10/03/2007.... 8,937,632 0 0 0 43,210 0 0 0
0210502. MANKATO.......c...... 12/20/2007.... 3,101,540 0 (O TSRO | I IO 0 31,662 0 0 0
0210503. POMPANO BEACH.... 09/27/2007.... 4,977,792 0 (O TN | I IO 0 31,202 0 0 0
0210504. WHITESBURG 12/21/2007.... 3,935,153 0 [0 [ [OOSR | N ISR 0 26,232 0 0 .0
0210506. W DES MOINES.. 03/24/2008.... 8,405,277 0 [0 TSI | I IO 0 37,241 0 0 0
0210507. . | DAYTON . . 11/21/2007.... 2,741,042 0 0 0 44,788 0 0 0
0210509. WOODLAWN MD 01/18/2008.... 4,075,531 0 [0 TSI | I IO 0 28,064 0 0 0
0210510. CINCINNATI... 12/13/2007.... 1,197,122 0 0 | coreeeeeereenrieerieenn0 | e 0 8,137 0 0 0
0210511. HILLIARD 02/14/2008.... 3,457,084 0 (O TSRO | I IO 0 19,896 0 0 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 Book Value/ 8 9 10 1 12 Book Value/

Recorded Current Year's Recorded

Investment Unrealized Current Other Than Capitalized Total Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) on Disposal Consideration on Disposal on Disposal on Disposal

0210512, FREDERICKSBURG..........coevervvenens | T | v 04/11/2008.... 1,971,175 0 (O TSRO | I IO 0 28,331 0 (/10 T
0210513. HIALEAH.......cooieinninnninernernneinnes | Flcisiiicins [ 02/26/2008.... 3,240,452 0 (0 TOPOUPUORRRRRRPON | I IO 0 14,124 0 0 0
0210515. ORLANDO. 06/05/2008.... 4,476,293 0 0 0 18,421 0 0 0
0210517. DALLAS........oovierrveeesercenrieerienienns | T [ e 12/30/2008.... 10,980,900 0 [0 TSN | I IO 0 64,229 0 0 0
0210518. DALLAS......cooovvimrmrnnernernnninneinnn | T [ e 12/30/2008.... 4,392,360 0 (U TPOUPPOORTORPPORPON | B IO 0 25,692 0 0 0
0210521. ALBUQUERQUE.........coocoovvvmreerrienns [NMociiciiiis | e 11/21/2008.... 12,190,216 0 (1 TPOURPUORRRPRRRPON | I IOV 0 49,586 0 0 0
0210522. BELLEVUE. ..o | WA [ e 12/08/2008.... 6,016,304 0 0 | oreeervereenrieerieenn0 | e 0 23,653 0 0 0
0210523. . | GLEN BURNIE 12/30/2008.... 5,879,958 0 0 0 35,613 0 0 0
0210524. CLEAR LAKE CITY .c.oovvvevrrnrirernens | T [ e 12/21/2009.... 3,787,111 0 0 | oreeeeeereenrieerieenn0 | e 0 31,856 0 0 0
0210525. SAN ANTONIO.....cooererrerrncrneres | T [ o 12/31/2009.... 7,138,208 0 (O TR | I IO 0 27,230 0 0 0
0210526. AUSTIN..cccovrnencniennieneeieens | T | s 05/13/2010.... 4,774,814 0 0 | ooreeeeveeeeerceerieenn0 | e 0 72,763 0 0 0
0210527. BROOMFIELD.......c.cocvvrmvvrirrvrineiies | COuvvriirirens [ i 04/01/2010.... 7,700,936 0 (O TSRO | I IO 0 21,348 0 0 0
0210528. SANDY SPRINGS.........cccoveermerrmrnne | GAvriiiivis [ e 04/28/2010.... 9,823,117 0 [0 TSI | I IO 0 55,110 0 0 0
0210529.......cvevrvrrire SAN ANTONIO v | T e 05/26/2010.... 2,912,000 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 15,720 0 0 | oo 0
0210530. BOSTON......comvrvmrrrerineenerienninenens | MAGiiis [ e 05/03/2010.... 4,111,427 0 [0 TSI | I IO 0 23,426 0 0 0
0210531. MEQUON......c.coormrverrnnnnrernnreninnes | Whiiiiiiiins | v 06/11/2010.... 9,567,568 0 (V1 OORORRRRROROON | B PPN 0 36,527 0 0 .0
0210532. IRVING 04/28/2010.... 12,115,177 0 [0 TSI | I IO 0 67,969 0 0 0
0210533. BELLEVUE.......coonviirieriniieciies 06/01/2010.... 8,564,731 0 0 | oreeeevereenrieerieenn0 | e, 0 35,577 0 0 0
0210534.......cvorrrerinns SUNNYVALE 06/02/2010.... 9,816,780 0 (0 IPOURPURORORORPON | B IOV 0 179,024 0 (11 0
0210536. CENTENNIAL. 05/13/2010.... 4,779,773 0 0 | coreeeereeeenrieerieenn0 | e 0 26,624 0 0 0
0210537. MOON TOWNSHIP.... 07/29/2010.... 5,178,598 0 [0 TSI | I IO 0 27,989 0 0 0
0210540. BRECKSVILLE... 08/17/2010.... 11,459,715 0 (O OUTRRN |B R 0 61,491 0 0 0
0210541. BRECKSVILLE... 08/17/2010.... 1,104,627 0 (O TSRO | I IO 0 8,659 0 0 0
0210542 HOUSTON 11/05/2010.... 13,074,938 0 0 | o0 | e 0 48,655 0 (11 0
0210543. MECHANICSVILLE. 08/05/2010.... 7,465,993 0 (O TR | I IO 0 28,782 0 0 0
0210544. SPOKANE 09/14/2010.... 6,871,722 0 (O TSI | I IO 0 102,056 0 0 0
0210545. JENSEN BEACH.......cccovvvermrvenncnns | FLuviviiiviri | v 08/31/2010.... 11,186,544 0 [0 [ IOUOTUTORRURURRPRRROTOOON | N ESTPOOON 0 44,972 0 0 .0
0210546. WEXFORD........cooovrrmmrrrnerrrenerneerneees | PAuciiiciieies | v 09/01/2010.... 6,820,563 0 [0 TSI | I IO 0 60,032 0 0 0
0210547. HUNTINGTON BEACH... 10/19/2010.... 4,318,422 0 [0 1 IOUOTUORRIRURRPRRROTOORN | N ESTVOOON 0 16,737 0 0 .0
0210548. . | COLUMBUS... 11/24/2010.... 8,508,239 0 0 0 74,829 0 0 0
0210549. GREAT NECK.... 12/22/2010.... 4,950,813 0 0 | oreeeeeeeeenriierieenn0 | e 0 28,866 0 0 0
0210550. KATY coocneeneinernerneensesssenenns | T [ v 04/06/2011.... 13,723,525 0 [0 TSI | I IO 0 80,981 0 0 0
0210551. W CONSHOHOCKEN...........oocvverrene | PAuii | i 02/07/2011.... 10,534,551 0 0 | oreeeeveeeenrieerieenn0 | e 0 45,618 0 0 0
0210552. KNOXVILLE 12/30/2010.... 7,865,873 0 (O TSRO | I IO 0 46,591 0 0 0
0210553. PLANT CITY... 02/02/2011.... 7,657,099 0 0 0 33,557 0 0 0
0210554. CYPRESS. 03/03/2011.... 11,445,990 0 (O TSRO | I IO 0 55,064 0 0 0
0210556. BUFFALO GROVE.........ccooseemeeemmeens | I [ e 07/07/2011.... 5,720,824 0 (O TN | I IO 0 32,057 0 0 0
0210557. WOODLAWN.........cocvvvrernrerermninnrnns [ MDD | i 03/30/2011.... 6,543,124 0 [0 [ [OOSR | N ISR 0 37,399 0 0 .0
0210558. ROCHESTER HILLS.........oocomveeenerne [ ML [ e 06/02/2011.... 6,402,114 0 [0 TSI | I IO 0 136,624 0 0 0
0210560. S PASADENA. 03/31/2011.... 8,313,019 0 0 0 30,599 0 0 0
0210561. LOUISVILLE........coorvrerremrrerrrnreens | KY o [ e 06/15/2011.... 11,890,263 0 [0 TSI | I IO 0 67,585 0 0 0
0210562. INDIAN LAND.......cooovmrermrrnnerneianins | SCririiviiines | cevienns 06/29/2011.... 8,306,181 0 0 | coreeeeeereenrieerieenn0 | e 0 33,557 0 0 0
0210563. JOHNSON CITY...oovververmrrnernernns | TN | v 06/02/2011.... 10,459,965 0 (O TSRO | I IO 0 57,120 0 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

0210565............. YULEE FLuwrirrerine [ e 06/30/2011.... 18,450,000 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 46,517 0 (11 N 0
0210566. COLUMBUS.......coooevirireirsrineiin (0] SV IR 07/21/2011.... 15,755,155 0 (0 TOPOUPUORRRRRRPON | I IO 0 145,383 0 0 0
0210567. . | OWINGS MILLS MD 09/23/2011.... 16,256,130 0 0 0 93,990 0 0 0
0210568. LEXINGTON. ..o (14 FOTRTR PR 10/06/2011.... 9,530,232 0 (O TSP | I IO 0 58,850 0 0 0
0210570. TULSA OKivvrines | v 09/01/2011.... 7,725,907 0 (O TSRO | I IO 0 33,216 0 0 0
0210572. HANOVER MD..ovvvveie [ e 11/01/2011.... 10,237,3%4 0 [0 TSI | I IO 0 60,449 0 0 0
0210573. LEXINGTON. .....ovrvimrirrirniinrirniinn [1Q COTSTIN PO 10/31/2011.... 7,247,408 0 0 | oreeervereenrieerieenn0 | e 0 29,769 0 0 0
0210574. . | ALBUQUERQUE NM 10/17/2011.... 8,936,800 0 0 0 40,558 0 0 0
0210575. SPRINGBORO.........cocommrirrirnriiniinne [0] - SV BN 11/14/12011.... 11,368,598 0 0 | o0 | e 0 45,176 0 0 0
0210577. LOVELAND........ccoverrmrrrmeerrenirncenerns | GOt [ e 12/08/2011.... 5,629,045 0 (O TR | I IO 0 23,221 0 0 0
0210578. KENNESAW.......c.oovvvnrrncrrerinnennees | GAviiiiicins [ e 10/31/2011.... 17,694,559 0 (U TPOUPPOOPORPPORPON | B IO 0 105,160 0 0 0
0210579. WATAUGA......coovvvrrnrrnnninernernnee | Tt v 11/30/2011.... 15,223,217 0 (U TPOUPPUORPORRPORRPON | I SOOI 0 64,584 0 0 0
0210580. WAUWATOSA . Wlhooieoeeries | e 12/28/2011.... 12,359,747 0 [0 TSI | I IO 0 75,935 0 0 0
0210584........ccvevrrinirines STERLING HEIGHTS........ccccoovvunnee. M [ e 02/01/2012.... 4,290,579 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 30,948 0 0 | oo 0
0210585. STERLING HEIGHTS 1| USRI 02/01/2012.... 4,290,579 0 [0 TSI | I IO 0 30,948 0 0 0
0210586. COLUMBUS.......cooonvvrnrinnrirnnrinnncrns | OHueieciieis [ 12/27/12011.... 5,893,393 0 0 {0 | e 0 50,516 0 0 0
0210587. SAN DIEGO........ccomvvnmerrerrneenennnees | CAutircirics [ e 01/31/2012.... 11,362,333 0 [0 TSI | I IO 0 49,521 0 0 0
0210588. COLUMBUS... o | OHees [ 02/15/2012.... 8,969,896 0 0 {0 | e 0 50,995 0 0 0
0210589.......vereernrirerines BOULDER.........coceonirenrrnerrnreinerinens | Ot [ o 04/11/2012.... 15,810,401 0 (0 IPOURPURORORORPON | B IOV 0 62,541 0 (11 0
0210590. GRESHAM........ccooovvvrmrrmernneinsernninns | ORuccs [ e 05/02/2012.... 9,500,000 0 0 | oeirnnriieieenn0 | 0 36,142 0 0 0
0210591. ALBUQUERQUE NM..ieveis [ e 03/19/2012.... 13,869,392 0 (1 ITOURPURORRRORPON | I IO 0 61,052 0 0 0
0210592. PLANO. o | T | e 04/12/2012.... 13,171,364 0 (O OUTRRN |B R 0 55,559 0 0 0
0210593. LEAGUE CITY...covtvmrrrerirerineirnnens L. TR B 05/01/2012.... 11,432,418 0 (O TSRO | I IO 0 35,431 0 0 0
02105%4.......ccoverrrirernnes SILVER SPRING. MD..ovvei [ e 04/20/2012.... 15,333,401 0 0 | o0 | e 0 69,963 0 (11 0
0210597. ALISO VIEJO.....cooovvvververrncrrerinnenes | CAuiiciies | v 06/19/2012.... 10,941,607 0 0 | orvveversriierieenn0 | s 0 48,405 0 0 0
0210604. WESTERVILLE........ocorevemerrrreirnenns | OHecicis v 08/31/2012.... 11,560,698 0 (O TSI | I IO 0 50,618 0 0 0
0210605. MILFORD.......cocovveverererrrerienenieeees [ Ml e 05/31/2012.... 6,603,793 0 (V1 OORORRTRURRROON | B PPN 0 88,530 0 0 .0
0210606. WESTERVILLE o [OHe e 08/31/2012.... 12,736,362 0 [0 TSI | I IO 0 55,766 0 0 0
0210607. BIG BEAR LAKE.........cccooviierirninnnne CA e [ e 07/30/2012.... 6,853,538 0 (V1 OORORTRRROROON | B PPN 0 29,172 0 0 .0
0210608. DALLAS X 08/02/2012.... 13,683,053 0 0 0 62,767 0 0 0
0210609. BOYNTON BEACH.. FLutrriieriins [ e 09/20/2012.... 11,783,836 0 0 | orevernriieieenn0 | e 0 58,101 0 0 0
0210610. ROLLING HILLS ESTATES.............. 10/10/2012.... 10,799,609 0 [0 TSI | I IO 0 67,708 0 0 0
0210613. TULSA 10/04/2012.... 15,868,922 0 0 | oreeeeveeeenrieerieenn0 | e 0 74,491 0 0 0
0210614. NASHVILLE 12/11/2012.... 12,917,832 0 (O TSRO | I IO 0 80,461 0 0 0
0210615. . | COLUMBIA. 12/10/2012.... 13,512,559 0 0 0 67,325 0 0 0
0210616. NEWPORT BEACH 01/15/2013.... 10,217,201 0 (O TSRO | I IO 0 88,669 0 0 0
0210617. NASHVILLE 12/26/2012.... 14,201,884 0 (O TN | I IO 0 85,261 0 0 0
0210618. BELLBROOK 12/26/2012.... 11,811,608 0 (V1 OORORRRRROON | B PPN 0 53,735 0 0 .0
0210619. PALM BEACH GARDENS................ 02/11/2013.... 13,751,281 0 [0 TSI | I IO 0 86,272 0 0 0
0210621. . | GARNER... 12/31/2012.... 7,121,554 0 0 0 36,361 0 0 .0
0210622. LAJOLLA. ... 02/15/2013.... 18,750,309 0 [0 TSI | I IO 0 86,618 0 0 0
0210623. ROANOKE 03/06/2013.... 13,717,331 0 (U TPOUPPURTORPORPPORPON | B IO 0 63,368 0 0 0
0210624.........cooeveververcre | SANDY ceccvrcrecinceseriisnnnennene | UTciciins | s 06/03/2013.... 7,413,612 0 (O TSRO | I IO 0 44,788 0 0 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

0210625........ccoerrmrierirines GREENWICH......c..ovviriirirriinirins CToviei | e 06/13/2013.... 6,438,606 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 38,162 0 (11 N 0
0210626. ASHBURN 06/20/2013.... 10,794,803 0 (O TN | I IO 0 65,308 0 0 0
0210627. . | WESTERVILLE.. 05/31/2013.... 22,194,199 0 0 0 106,280 0 0 0
0210628. ROCHESTER HILLS.. | ML.. 05/28/2013.... 8,772,500 0 [0 TSN | I IO 0 156,818 0 0 0
0210630. VERONA.......ccoovvvrs Wl | e 06/19/2013.... 10,422,224 0 (O TSRO | I IO 0 48,196 0 0 0
0210631. JACKSONVILLE BEACH........c.ccceene FLuwrirrerine [ e 07/01/2013.... 20,050,242 0 [0 TSI | I IO 0 92,798 0 0 0
0210632. FULTON. ...oovvvinrneinnirenneniineninene | MDD | e 07/25/2013.... 6,053,989 0 0 |0 | e 0 35,687 0 0 0
0210633. . | E SETAUKET. 06/27/2013.... 9,925,863 0 0 0 45,940 0 0 0
0210635. GARDEN CITY...oooovvrerrrmrvmnrrnernes |NY oo [ 07/31/2013.... 8,946,472 0 0 | oreeeeeereenrieerieenn0 | e 0 41,386 0 0 0
0210638. COLUMBIA........coevrremernrrrnernnerines [MOhircines [ e 08/23/2013.... 11,144,621 0 [V ITOURPURORTRRRPORRPON | I SOOI 0 56,744 0 0 0
0210639. MORRISVILLE..........covvemvrrerrreeeeeres [NCorrecies [ o 08/22/2013.... 12,146,619 0 0 | ooreeeeveeeeerceerieenn0 | e 0 54,983 0 0 0
0210640. SHELBY TOWNSHIP........ocvevvvvereee [ ML [ e 08/29/2013.... 7,955,280 0 0 | orvvererseiieriienn0 | e 0 46,190 0 0 0
0210645. BRECKSVILLE o | OHes [ 10/17/2013.... 8,731,006 0 [0 TSI | I IO 0 58,788 0 0 0
0210646..........ceverrirrrines FARMINGTON.......cconvvemrrnerrerrnes | UTriicions | s 11/05/2013.... 11,483,724 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 50,179 0 0 | oo 0
0210652........ceomevrmrinernnes MEDFORD........ccouvummrrmrernerrmnrnnenene | MAG s [ e 02/04/2014.... 0 0 [0 TSI | I IO 0 104,894 0 0 0
0210653............. OMAHA........oovvnerernnnrrnnneininnene | NEuvviiviiis v 01/29/2014.... 0 0 [0 [ IPUUUURRRRURRRRRRRRON | N ISR 0 50,853 0 0 .0
0210654. LEWISVILLE........cooeevreverreerrierrieen | T [ e 12/20/2013.... 11,200,000 0 [0 TSI | I IO 0 90,917 0 0 0
0210655. HUNT VALLEY......oocoomnirmerrnrrnernes [MDiiicis [ e 05/13/2014.... 0 0 0 | oreeeevereenrieerieenn0 | e, 0 59,251 0 0 0
0210656........cconerrmreeerenes TIMONIUM.......ovvevrnerermrrnennnnnnns | MDD | v 05/13/2014.... 0 0 (0 IPOURPURORORORPON | B IOV 0 66,281 0 (11 0
0210657. PLANO......oovmmrrmninnrnneinernneinenines | T [ e 03/11/2014.... 0 0 0 | coreeeereeeenrieerieenn0 | e 0 46,302 0 0 0
0210658. FORT COLLINS.......cconvvmvrrnerrerrnee | COhiririins | s 03/20/2014.... 0 0 [0 TSI | I IO 0 34,737 0 0 0
0210659. FORT COLLINS.. 03/20/2014.... 0 0 (O OUTRRN |B R 0 8,964 0 0 0
0210660. 05/02/2014.... 0 0 (O TSRO | I IO 0 48,381 0 0 0
0210661............. HINSDALE........oosermmrernernereeernens | I [ 06/26/2014.... 0 0 0 | o0 | e 0 30,119 0 (11 0
0210662. FULTON.....oorvvrernrrrnrinnnnniinennene | MDD | s 06/27/2014.... 0 0 (0 TPOUPPORSOORTORPPORRPON | B SOOI 0 17,463 0 0 0
0210663. DELAFIELD......ccoonermrvmeernernnrirnenes | Wi e 07/24/2014.... 0 0 (O TSI | I IO 0 10,057 0 0 0
0210664 .| GREENWICH.........oovvvrverrinrnerens | CToviiviii | v 07/31/2014.... 0 0 [0 [ IOUOTUTORRURURRPRRROTOOON | N ESTPOOON 0 16,131 0 0 .0
210405A.... | GREELEY.....ovvvirerrereneensrirsernernns | COhirriniins | s 05/05/2005.... 2,697,321 0 [0 TSI | I IO 0 37,890 0 0 0
210501A............ ROSEVILLE 10/24/2007.... 6,681,004 0 {01 PRI | I [PV 0 17,588 0 0 .0
0299999. Total - Mortgages With Partial Repayments... 1,319,764,323 0 0 0 9,575,303 0 0 0
0599999. Total Mortgage: ...1,363,618,882 0 (O IUTOROTOPPOOPON | I IOV 42,709,770 52,285,073 0 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
cusIp Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership

Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

719600 00 9| Green Mountain Housing Eqgty VI Burlington IVT AAAAAAAAAA I Green Mountain Housing Eqty VI 08/15/2014.... 0 5,000,000 0 0 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 5,000,000 0 0 0
4499999. Subtotal - Unaffiliated. 5,000,000 0 0 0
4699999. Totals. 5,000,000 0 0 0

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/A.CV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

707900 00 7|Boston Capital Corp Tax Credit Fund V. Boston MA... | Boston Capital Corp Tax Credit Fund V. .| 04/01/2004 | 09/08/2014 268,862 0 0 0 0 0 0 268,862 268,862 0 0 0 0

707400 00 8] Centerline Corp PINers IV........cocoveniineiieineinsiisnienes Wilmington .......ccccocvieens DE... | Centerline Corp Ptners IV. . | 04/01/2004 | 08/22/2014 386,438 0 0 0 0 0 0 386,438 | .......... 386,438 0 0 0 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 655,300 0 0 0 0 0 0 655,300 | .......... 655,300 0 0 0 0
Any Other Class of Asset - Unaffiliated

LN3634 82 8 |Energy Future Holdings-TXU Syndicate Ban.........c.c.... | ceerereeecrveemmemmvemeenreinenennes | coveenns JP Morgan 12/09/2013 | 07/15/2014 | ......... 1,912,760 | ..o 8,623 | ......... 197,813 0 0 206,436 0 | 1,921,382 | ......1,846,635 | .....ccooovrnen (VI IO (74,748) | ......... (74,748) | .......... 27,854

LN3634 63 8 |Energy Future Holdings-TXU Syndicated Ba...........c.. | ceererrrernerinerinenneinerneineins | ceveens Conversion 01/10/2011 | 07/01/2014 230,758 0 28,073 0 0 28,073 0 230,758 230,758 0 0 0 0

717700 00 9| GLC Solar GEN II LLC........oevverumrreermmerreismeerresiseenees | eeerissnsessesssssssssssessessnnes | coveenes Capital Distribution.... 01/07/2013 | 07/07/2014 1,244 0 0 0 0 0 0 1,244 1,244 0 0 0 0

717700 00 9] GLC Solar Gen II LLC.......c.ovrvveeirrresssrressssssesssssenees | conssesssssssssssssssssssssessesssses | soseenes Capital Distribution.... 01/07/2013 | 08/06/2014 951 0 0 0 0 0 0 951 951 0 0 0 0
4299999. Total - Any Other Class Of ASSEt = UNGFIIBLEM. ....... . iriueruiiriisiissiiiesiseiiesssssisssssessessssssssss s sesss s sessss eesssssseesas st | serenssnes 2,145,713 8,623 225,886 0 0 234,509 0 2,154,335 | ......2,079,588 | ... | e (74,748)
4499999. Subtotal - Unaffiliated 2,801,013 8,623 225,886 0 0 234,509 0 2,809,635 | ......2,734,888 | ... | (74,748)
4699999. Totals 2,801,013 8,623 225,886 0 0 234,509 0 2,809,635 | ......2,734,888 | ...cccoercen0 [ (74,748)
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
cusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Special R and Special A

3136A1 SB 2 |Federal Natl Mtg Assn REMIC SEr 2011-9......c.uuuuurmreemmmrreimmesreisiessssssesssssssesssssssesssssssessssssesssssssessssssneess | coseesesses ....09/01/2014 | Interest Capitalization. 311,729 311,729 0 |1FE

3136A) RR 9| Federal Natl Mtg Assn REMIC Ser 2014-14............oomerveirreeinerresissseisessesssssssssssssssssssssssssssesssssssesssssnns | sessneenes ....07/15/2014 | Barclays Capital 8,586,282 9,580,232 13,572 | 1FE

3136AJ RR 9| Federal Natl Mtg ASSn REMIC Ser 2014-14..........ocmerrviuereeireeseisessssssesssssseessssssessssssseessssssesssssseesssssnns | sessseeres ....09/01/2014 | Interest Capitalization. 47,961 47,961 0 |1FE

3136AK QX 4|FNR 2014 48-A 3.500% 08/25/44............covviveeiriiieieiiesieisssisisssssisssssssssssssssesssssssssssssssssssssssssssssssses | sessnenies ....07/02/2014 | Morgan Stanley DWD. 24,984,375 25,000,000 70,486 | 1FE

3137AQ TW 8| Federal Home Ln Mtg Corp REMIC Ser4048............cccoeuuiuiieeieriesieeieeiseiseise e ssssessesssesssessssssns | sessssennns ....09/01/2014 | Interest Capitalization. 47,480 47,480 0 [1FE

31397F L8 3|FREDDIE MAC REMIC Ser3284 Cl BZ 4....cccoociiiiiriiisisiiiisssssiissssssisssssssssssssssssssssssssssssssssssssssssssssss | wersssnees ....09/01/2014 | Interest Capitalization 190,183 190,183 0 |1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 34,168,010 35,177,585 84,058 |......... DS S
Bonds - Industrial and Miscell

007903 BC 0|Advanced Micro Devices 7.000% 07/01/24.........ccocrvvremmireneriiinesssssessesssssssssssessesssssesssssssesssssesesssses. | sosseesenns ....08/01/2014 | RBC Capital Market; 977,500 1,000,000 9,722 |4FE

015271 AF 6| ALEXANDRIA REAL ESTATE E 2.750% 01/15/.....couuvrvvermmrerisrnessisnssssssssssssssssssssssessessssesssssssesssssesesssses. | consesesses ....07/09/2014 | JP Morgan 2,993,790 3,000,000 0 | 2FE

015271 AG 4| ALEXANDRIA REAL ESTATE E 4.500% 07/301........cccvveermrereerrneerisrnessissesssssssessssssesssssssesssssssessssssnsesssses. | vossesesens ....07/09/2014 | JP Morgan 1,998,240 2,000,000 0 | 2FE

024836 AB 4| AMERICAN CAMPUS CMNTYS  4.125% 07/01/24.......coovommerrrieereriseeseissssssessssssssssssessssssssssssssessesssseses. | cossesesses ....09/30/2014 | Sun Trust Robinson Humphrey 6,039,720 6,000,000 68,063 | 2FE

03076C AG 1 |Ameriprise Financial INC 3.700% 10/15........cccreummreerememeeeeseesseeessseesessessssessssssssssssssssssssssssssssssssssssssenssss. | seessesnn ...09/15/2014 | Barclays Capital 9,965,600 10,000,000 0 |1FE

031100 E* 7| Ametek Inc Series J NO. RJ-52 3.730% 0.....ooouuurvruummerrieimrsrisesssssssssissssssssesssssssssssssssssssssessssssssssssses | coseesssses ....09/30/2014 | Direct-Private Placement 7,000,000 7,000,000 0|22

032095 AE 1| Amphenol Com 3.125% 09/15/21..........vvvveurrrinieiisnsisessissss s sessssssssssssssesssssssessssssssssssssssssssnes | cossesseses ....09/09/2014 | JP Morgan 3,496,920 3,500,000 0 | 2FE

032511 BJ 5| Anadarko Petroleum Corp  3.450% 07/15/2..........cevveeumerreemerreesnersessneessssssesssssssessssssessssssssssssssssessssnnes | cossesesses ....07/01/2014 | Deutsche Bank 9,983,100 10,000,000 0 | 2FE

03838W AA 9 [AQUARION COMPANY INC 4.000% 08/15/24 ....09/17/2014 | Goldman Sachs & Company. 7,919,330 8,000,000 12,222 | 2FE

06051G FH 7|Bank of America Corp 4.200% 08/26/24 .08/21/2014 | Banc of America Securities 4,996,350 5,000,000 0 [2FE

075896 AA 8|Bed Bath & Beyond Inc  3.749% 08/01/24 ....07/14/2014 | JP Morgan 1,999,980 2,000,000 0 | 2FE

124857 AM 5| CBS CORP  3.700% 08/15/24........coocoervveermeririrreessissseesissssessssesessissssssssssessssssssssssssesssssssssssssnsesssssnnsesss | sessmeeeses ....08/11/2014 | Credit Suisse 6,983,200 7,000,000 0 | 2FE

18538R  AH 6| CLEARWATER PAPER CORP  5.375% 02/01/25.........ccvveemerrirmseeresmisessesseessssssessssssesssssssssssssssssssssnses | sesseenes ....07/24/2014 | Goldman Sachs & Company. 2,000,000 2,000,000 0 |3FE

20605P AE 1|CONCHO RESOURCES INC 5.500% 04/01/23........coocerveemerreorneiessnesssssssssssssessesssssssssssessessssssssssnes | coseesseens ....08/01/2014 | Credit Suisse. 4,100,000 4,000,000 76,389 | 3FE

268858 AA 8 |EQT MIDSTREAM PARTNERS L 4.000% 08/01/......cccvvvrmmuerreermmerresmmesressssessesssssssssssessessesssssssssessessesessesss. | coseesessos ....09/16/2014 | Various 10,241,546 10,350,000 28,533 | 2FE

29266R AC 2 |Energizer Holdings INC 4.700% 05/24/22...........oeveemeeemnereeerinerirneesisssesssssssesssssssssssssssssssssssssssssssssssassssnes | sensessons ....09/03/2014 | Wells Fargo Funds 6,347,274 6,110,000 81,448 | 2FE

302635 AA 5|FSINVESTMENT CORP  4.000% 07/15/19.....cccrvummmerremmmereismersesseesssssmnesssssssesssssssessessssesssssssessssssesssssnns. | coseeessees ....08/07/2014 | Various 8,983,500 9,000,000 6,222 | 2FE

30290Q AH 1|FREMF MORTGAGE TRUST SERIES 2012K20 CLAS ....08/12/2014 | Banc of America Securities 4,885,938 5,000,000 7,787 [1FM

33829T AA 4 |FIVE CORNERS FUNDING TRS 4.419% 11/15/. .09/02/2014 | Wells Fargo Funds 5,333,650 5,000,000 67,513 | 2FE

37045X AQ 9|GENERAL MOTORS FINL CO 4.375% 09/25/21 ....09/22/2014 | Deutsche Bank 4,000,000 4,000,000 0 |3FE

40414L AL 3[HCP INC 3.875% 08/15/24.........ccoeerverrerreismerressmsesessssessssssssesssssssesssssssessssssssssssssessssssssssssssesssssssssssssnns. | sossesses ....08/07/2014 | UBS 4,981,500 5,000,000 0 | 2FE

49427R  AK 8 [KILROY REALTY LP 4.250% 08/15/29..........ccecvvuuurriiricriiiienseisisssssssissssssssssssssissssssssssssssssssssssssssssssns. | sovsesines ....07/30/2014 | Wells Fargo Funds. 6,921,740 7,000,000 0 | 2FE

52730G AA  O|LEVEL 3ESCROW 5.375% 08/15/22........ccoocurmrrveermrrerismeesssssessessssesssssssssssssssssssssssssssssesssssssssssssssessesss. | sessneenes ....08/01/2014 | Credit Suisse. 976,250 1,000,000 0 |4FE

52736R BD 3| Levi Strauss & CO 6.875% 05/01/22.........cccuiiumremeereiireiineisseiieiiseisseesessse s sssesses s ssesssessssssssssses | essesseens ....09/16/2014 | Oppenheimer & Co 5,312,500 5,000,000 131,771 [3FE..oiiicieieens

529043 AD 3| Lexington Realty Trust 4.400% 0B/15/24...........ooeeveremereeiernererinssessessessessssssssssssessssssssssssssessssssssssssssesses | cossesssses ....08/26/2014 | Wells Fargo Funds. 5,095,450 5,000,000 60,500 | 2FE

56585A AG 7 | MARATHON PETROLEUM CORP  3.625% 09/15/2........coccumrrvirmmcrreeissnerssisnessesssessssssesssssssssssssnessssssneess | coseeseenns ....09/02/2014 | Mitsubishi 4,982,050 5,000,000 0 | 2FE

571748 AX 0|Marsh & Mclennan 3.500% 03/10/25 ....09/03/2014 | Banc of America Securities 4,980,850 5,000,000 0 | 2FE

595112 BB 8 |Micron Technology Inc 5.500% 02/01/25. .08/01/2014 | Credit Suisse 3,473,750 3,500,000 4,278 | 3FE

59564N  A# 0| MIDCOAST ENERGY Series C No. RC-14 4.4 ....09/30/2014 | Direct-Private Placement 3,000,000 3,000,000 0|2z

59564N A@ 2 |MIDCOAST ENERGY Series B NO. RB-20 4.0........cvvuuuumrrmeeemrreiimmreesssnessssssessssssssesssssssssssssessssssessssssnns | aossesones ....09/30/2014 | Direct-Private Placement 12,000,000 12,000,000 0|2z

681936 BC 3| Omega Healthcare Investors 4.500% 01/1........cocuiveureumerimereierisseeiesissesssessssesssessssessssesssssessssessssssssens. | eevssesees ....09/04/2014 | JP Morgan 4,956,550 5,000,000 0 | 2FE
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69884L AA 7| PAPERWORKS INDUSTRIES IN 9.500% 08/15/........cvvermmrrriemmrrrrismeerisssesssssessessssesssssssesssssssessssssessssses | sossessenes ....07/30/2014 | Jefferies & Co 1,500,000 1,500,000 0 |4FE

70202# AE 5| PARSONS CORP 4.980% 07/15/24.........cooumieereinserrisssesssnnsessessssesssssssessssssessssssessssssessssssssssssssssssssnns. | sessseeses ....07/01/2014 | Direct-Private Placement 12,000,000 12,000,000 0|2z

720186 AH 8| PIEDMONT NATURAL GAS CO 4.100% 09/18/3........ccrvvverrrnriiseiissenessissssssssssessssssssssssssesssssssesssssnes | cosseseenes ....09/15/2014 | RBC Capital Market; 6,987,820 7,000,000 0 |1FE

74170 AD 1| Prime Property Fund Series D NO. RD-38..........cccoeuuiiiieiiiiiiiieiiesissssssessessesssessessessssssesssssesssssssss. | seessenes ....07/30/2014 | Direct-Private Placement. 1,000,000 1,000,000 0|22

74170 AE 9| Prime Property Fund Series E NO. RE-33..........cccomiiiiiiriiiirissississsssssesssssssssessssssssssssssessssssssssesssnns | sosssssnees ...07/30/2014 | Direct-Private Placement 1,000,000 1,000,000 0|2z

74267C AC 0| ProAssurance Corp 5.300% 11/15/23........oucuruumerremmeereesiessesseeesesssesssssesessssssesssssssessssssnessssssessssssenes | aossssies ....09/15/2014 | Raymond James, 5,421,800 5,000,000 90,542 | 2FE

75281A AN 9 |Range Resources Corp 5.000% 08/15/22............ccuvvveummmiivinsicsnsssisinssssissississsssissssssssssssssssssssssssnns | cossesseses ....08/01/2014 | Wells Fargo Funds. 4,120,000 4,000,000 95,000 | 3FE

756109 AR 5|REALTY INCOME CORP 4.125% 10/15/26 ....09/16/2014 | Citigroup Global 2,984,970 3,000,000 0 [2FE

75884R AT 0|Regency Centers LP 3.750% 06/15/24 .07/07/2014 | Wells Fargo Funds 4,990,600 5,000,000 28,125 | 2FE

860630 AD 4| Stifel Financial Corp 4.250% 07/18/24 ....07/15/2014 | Stifel, Nicolaus and Co. 9,919,600 10,000,000 0 | 2FE

871829 AU 1| Sysco Corp 3.500% 10/02/24............ocorriurmiiiiieiiiiineiiesissisesiss st ssesssansis | seesesisens ....09/23/2014 | Goldman Sachs & Company. 4,980,800 5,000,000 0 [1FE

881609 BA 8| Tesoro Corp 5.125% 04/01/24.........coureveeeereeieeeeriesesiissesissssessss s ssssssssssesssssssssssssssessssssssesssssnses | cossesssses ....08/01/2014 | Sterne Agee & Leach. 2,431,250 2,500,000 49,115 | 3FE

886546 AA 8| Tiffany & CO 3.800% 10/01/24.........coveumerreererriiiesreeisseesesissess s ssesssessssssss s sssssesssssessssssnn | cossesesses ....09/22/2014 | Seaport Group 1,504,410 1,500,000 0 | 2FE

887389 AH 7| Timken Company 3.875% 09/01/24...........cooererierrrieeeeriesessissssssessssesssssssessessssssssssssssssssssessssssssssssses | sossesssses ....08/13/2014 | Morgan Stanley DWD. 4,945,050 5,000,000 0 | 2FE

90131H AC 9[21ST CENTURY FOX AMERICA  3.700% 09/15]......ccerrviurerrrermmerssissmsesssssessssssssesssssessesssssnsessessensessssssesses | aossesnies ....09/10/2014 | JP Morgan 2,998,770 3,000,000 0 | 2FE

919794 AB 3| VALLEY NATIONAL BANCORP  5.125% 09/27/2.......ccovvvveeererreeienerrerisssseeiiessesssssssssssssssssssssssssssssssssnse | cosseeesnes ....07/01/2014 | Sandler ONeil 5,289,900 5,000,000 71,181 | 2FE

92783# AA 4| VAINTL GATEWAY No. 62 3.930% 06/30/30.......0cccuurrrerummeremmemmerressssersessmmeesessssesssssssessssssessssssnsssssssesssss | sessneeees ....08/22/2014 | Direct-Private Placement 7,000,000 7,000,000 0|2z

92890H AC 6| WEA FINANCE LLC/WESTFIEL 3.750% 09/17/. ....09/15/2014 | Citigroup Global 9,979,630 10,000,000 313 | 2FE

981811 AE 2| WORTHINGTON INDUSTRIES 4.550% 04/15/26. .07/01/2014 | JP Morgan 9,884,219 9,510,000 98,561 | 2FE

G6515# AC 8 [JOHN WOOD GRP Series C No. RC-12 3.920. ....08/13/2014 | Direct-Private Placement 13,000,000 13,000,000 0|2z

07317Q AG 0|BAYTEX ENERGY CORP 5.625% 06/01/24 ....09/15/2014 | Various 5,950,000 6,000,000 91,563 | 3FE

19238V AG 0|COGECO CABLE INC 4.875% 05/01/20 ....08/01/2014 | Sterne Agee & Leach. 1,002,500 1,000,000 12,865 | 3FE

19238V C* 4 [COGECO CABLE INC Series B No. RB-14 4 ....08/27/2014 | Direct-Private Placement 15,000,000 15,000,000 0|2z

92660F AG 9|VIDEOTRONLTD 5.375% 06/15/24 ....09/16/2014 | RBC Capital Markets 5,193,775 5,164,000 72,475 | 3FE

00185A AF 1|AONPLC 3.500% 06/14/24 oo ....08/12/12014 | Banc of America Securities 9,923,900 10,000,000 78,750 | 2FE

00203Q AB 3| AP MOELLER-MAERSK A/S 3.750% 09/22/24 [ ....09/15/2014 | Banc of America Securities 4,983,050 5,000,000 0 | 2FE

111013 AL  2|British Sky Broadcasting 3.750% 09/16/. ....09/09/2014 | Barclays Capital 2,988,600 3,000,000 0 | 2FE

151191 AX 1|CELULOSA ARAUCO CONSTITU 4.500% 08/01/. .07/15/2014 | JP Morgan 6,920,410 7,000,000 0 | 2FE

29245V AB  1|ENTEL CHILE SA 4.750% 08/01/26 ...07/17/2014 | JP Morgan 9,976,300 10,000,000 0 | 2FE

49835L AA 9 [KLABIN FINANCE SA 5.250% 07/16/24 [ ....07/09/2014 | Morgan Stanley DWD. 7,000,000 7,000,000 0 | 2FE

79586K AD 3 |SAMARCO MINERACAO SA 5.375% 09/26/24 Froens ....09/23/2014 | Citigroup Global 4,986,600 5,000,000 0 | 2FE

92936M AF 4| WPP FINANCE 2010 3.750% 09/19/24 Friions ....09/16/2014 | Citigroup Global 4,901,450 5,000,000 0 |2FE
3899999. Total Bonds - Industrial and Miscellaneous. 357,691,682 356,634,000 1,242,938 | .......... P S
8399997. Total Bonds - Part 3 391,859,692 391,811,585 1,326,996 |.......... P S
8399999. Total Bonds 391,859,692 391,811,585 1,326,996 |......... Y S—
Common Stocks - Industrial and Miscellaneou

31338% 11 2|FHLB - Dallas .07/02/2014 | Direct 49,628.000 4,962,800 XXX 0|A

817270 31 7| Sentinel Group Fds Inc Low Duration Bond ....09/23/2014 | Distribution 2,700.870 23,884 XXX 0|l

817270 33 3| Sentinel Group Fds Inc Total REtUM BON..........c..oriiieriiiiiseiseissiseississisesisesiesssssessesssnsssssnsns | sevssessnes | oo 08/21/2014 | Distribution 3,576.150 39,102 XXX 0 L

817270 34 1| Sentinel Group Fds Inc Total Return Bond...........ccccoucoimrviiinnnriiiiisniiissnsiisssssicssssssissssissssssssssssssnnnns | vossesiens | oo 08/21/2014 | Distribution 2,606.880 28,427 XXX 0L
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817270 35 8| Sentinel Group Fds InC Total REtUM BONM...........vverreemrereeinecerneesseeesseessssesssessssseessesssesessseessssssssssssssenses | sesssseeees ....08/21/2014 | Distribution 3,393.990 37,077 XXX

81728B 81 7| Sentinel Group Fds INC BalANCEA L..........ciuiiiiiiiiiiiiiciieieeieeiei et snsenssnsssnins | censsnses ....09/23/2014 | Distribution 301.700 6,161 XXX
9099999. Total Common Stocks - Industrial and Miscellaneous. 5,097,451 XXX
9799997. Total Common Stocks - Part 3 5,097,451 XXX
9799999. Total Common Stocks 5,097,451 XXX
9899999. Total Preferred and Common Stocks 5,097,451 XXX
9999999. Total Bonds, Preferred and Common Stocks 396,957,143 XXX 1,326,996 |......... XXX e
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
cusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.J/A.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3620AS W5 4| Government National Mortgage A 738768............cc.. | ... 09/01/2014| Paydown 498,330 ..498,330 522,766 0. (24,436) | .. 0 0 0. 13,601 |09/15/2041| 1FE......
36225A PD 6| Government Natl Mtg Assn Pool 780420 7.. e 09/01/2014{ PaYOWN......oovvvrinirerrrireierinens | crnniseeerssinsnnniens | cnveneeeninnes 1,381 | e 1,381 1,403 0 (22) 0 0 (V1 I 72 |08/15/2026| 1FE......
36225A UH  1|Government Natl Mtg Assn Pool 780584 7........cc... | ... 09/01/2014| PaydOWN..........veurverrrcrirererenies | crierernenssninssesneens | coveerinenienes 2,651 | o 2,651 | .. 2,677 2,670 0 (19) [ overerreennc0 | e (19) | e 0 0 0 (VN IO 121 | 06/15/2027| 1FE......
36230K L4 1|Government National Mortgage A 751247................ | ..... 09/01/2014{ Paydown..........c.ovevvrivcrrniirernns 2,301,088 | ......... 2,301,088 | ......... 2,406,075 | ......... 2,405,749 | ..o 01 ... (104,661) | .oocvovvrrnes 0 [ . (104,661) | ..oovvvevne. 0 2,301,088 0 0 0 . 58,099 |10/15/2040| 1FE......
38373M  4Z 0| Government Natl Mtg Assn SERIES 20093 CL.......... | ..... 09/01/2014| Paydown..........c..cvvreverererneerneninns 0 6,635 0| s (6,635) [ ..uvvrrirnnnd (V1 I [(GREKE:) | (VN I 0 0 0 0 816 |10/16/2048 1FE......
38376G GN 4| Government Natl Mtg Assn SERIES 201040 C......... | ..... 09/01/2014| Paydown 0 [0 [ . 504,564 | . 481,141 | oo 01 ... (481,141) | o0 | s (481,141) | cocvvvivenn0 | e 0 0 0 0 ... 108,963 | 12/16/2043| 1FE......
38376G  ZX 1| Government Natl Mtg Assn 2011-9 10 O......cccceverer [ e 09/01/2014| Paydown 0 37,031 0. ) 37,031)] .. 0 0 0 0 3,134 | 04/16/2037| 1FE......
38377Y W4 8| Government National Mortgage A SERIES 20........... | ..... 08/20/2014| Paydown 0 | om0 | 104,893 | e 101,571 | v 0]... (101,571) | .. (101,571) | ceovvviverenn0 | e 0 0 0 0. 17,037 | 10/20/2041| 1FE......
585995 AA  1|Northeast 1985-1 FHA Project Pool 1985-1........cccoe. | e 09/01/2014| Paydown.........c.ovuvniveirirnnirnininns 48,101 48,513 0 (412) 0 ] s (412) ] oo (V] [ 48,101 0 0 0 2,927 |12/24/2020| 1FE......
0599999. Total Bonds - U.S Government 2,851,551 | ...ceen. 2,851,551 | ....co... 3,638,765 | ......... 3,607,479 | .o 0] ... (755,928) | ...ccoovvinnnnn 0. (755,928) | ...ovvvvnenne 0 2,851,551 0 0 0. 204,770 |...... XXX... [.XXX....
Bonds - U.S. Special Revenue and Special A ment
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41 e 09/01/2014| PaydOWN..........ccouevvurrrermerirneeres [ crverineesnensssiseees | everneens 1,721,573 | oo 1,721,573 | ......... 1,763,561 | ......... 1,762,527 | .oveoevrnnnd 0 0 0 0 10/01/2041{ 1FE......
3128M8 FH 2|FREDDIE MAC G06168 3.500% 11/01/40 . 09/01/2014| Paydown 548,412 | ............ 548,412 | covvenee. 534,787 535,234 0 ....548,412 0 0 0 11/01/2040| 1FE......
3128M9 CN  0|FREDDIE MAC G06977 3.000% 04/01/42.............. | ..... 09/01/2014| Paydown............cevrevemererieernrrinns 508,906 | ............ 508,906 | ............ 519,640 519,307 0| .eenr(10,402) | covvvvrvirirec0 [ eirenn(10,402) | o [ s 508,906 0 0 0 04/01/2042| 1FE......
3128MJ MB 3 |Federal Home Loan Mtg Corp G08353 45............ | ..... 09/01/2014| Paydown............cccoveveerinrionniinns 668,262 | ............ 668,262 | ............ 667,531 667,514 0 | e TAT | 0 [ e TAT |0 [ 668,262 0 0 0 07/01/2039| 1FE......
3128MJ Q9 4 |Federal Home Loan Mtg Corp G08479 3.5......cccccee | e 09/01/2014| Paydown..........c..evvvevererereernerin 591,428 | ............ 591,428 | ........... 608,617 608,134 0 | ceeeer(16,706) | covovvvvcrirec0 [ eiieenn(16,708) | o0 [ s 591,428 0 0 0 03/01/2042| 1FE......
312852 SH 5|FREDDIE MAC T61420 3.000% 11/01/42.......cccccene | e 09/01/2014| Paydown 137,135 | v 137,135 ...137,135 0 0 0 11/01/2042| 1FE......
31292H X3  3|Federal Home Ln Mtg Corp C01598 5.000.. .109/01/2014| Paydown 192,512 .192,512 0 0 0 08/01/2033| 1FE......
312928 A3 4 |FREDDIE MAC C09026 2.500% 01/01/43.. e 09/01/2014| Paydown 17,271 | v 117,271 0 0 0 01/01/2043| 1FE......
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39.......ccccco. | vouee 09/01/2014| Paydown............ccveerveerirnrernnrinns 891,591 | .ooovvrne 891,591 | oo 876,824 877,154 0| oo 14437 | o0 | e 14,837 | 0 [ 891,591 0 0 0 06/01/2039| 1FE......
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40........ccccc. | e 09/01/2014| Paydown.........c..evvreverererneerenin 631,998 | ............ 631,998 | ............ 654,117 653,518 0. (21,521) [ v (V] IO (21,521) | cevorverenne (V1 I 631,998 0 0 0 04/01/2040| 1FE......
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40.............. | ... 09/01/2014{ PaYdOWN........ocvvrireirririrnrieinnns | ervveisnrssienssnineeies | vvvenins 1,351,325 | ......... 1,351,325 | ......... 1,392,709 | ......... 1,391,611 | oo 0] . (40,286) [ ..vvvvrrnned (1] I (40,286) | ....cvonrnee (] I 1,351,325 0 0 0 09/01/2040| 1FE......
312942 H4 0 |FREDDIE MAC A93851 4.000% 09/01/40 e 09/01/2014| PaydOWN..........ccouevvmrrmerrererneernes | crverineennensssisenns | everneees 111,79 | 111,794 1,146,885 | ......... 1,145,886 | ....ccocovnnennd 0. (34,092) [ ..ooovvvrinnd 0 | coreene(34,002) | ovoiviriend0 | e 1,111,794 0 0 0 09/01/2040| 1FE......
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41.......ccocce | vonee 09/01/2014| Paydown .8,945 9,040 9,034 0 (89) 0 8,945 0 0 0 02/01/2041| 1FE......
312946 P5 9|FREDDIE MAC A97644 4.000% 03/01/41 JO 09/01/2014| Paydown 812,480 812,480 | .....c...... 842,948 842,121 0 (29,642) 0 | cereen(29,642) [ vvivieen0 | e 812,480 0 0 0 03/01/2041| 1FE......
312946 SU  1|FREDDIE MAC A97731 5.000% 03/01/41.............. | ... 09/01/2014| Paydown............ccoovvueerirnrienniinns 2,698,780 | ......... 2,698,780 | ......... 2,829,923 2,827,665 01 ... (128,886) | ...vvvvvrrnes 0 [ . (128,886) | ...vvovvrene (V[N 2,698,780 0 0 0. 90,327 |03/01/2041| 1FE......
31296R PL  6|Federal Home Ln Mtg Corp A16727 5.000.............. | ..... 09/01/2014| PaydOWN..........cceurveevirererrerrnins | creeeerenissisnesiinnes | veviinenns 148,587 | c.cvvvene 148,587 | ..ccovvnee 153,544 | ............ 153,321 | oo 0 | s (4,734) [ v (V1 I (4,734) | oo (V1 I 148,587 0 0 0| oo 4,881 |12/01/2033| 1FE......
3132GS EU 9|FREDDIE MAC Q07047 3.000% 03/01/42.........coec | veuee 09/01/2014| Paydown............cuemreenererneernenins 556,505 | ...covnnen 556,505 | ..coooneene 556,505 556,505 0 0 0 (V1 (V1 IO 556,505 0 0 0. 11,097 |03/01/2042| 1FE......
3132GS TW 9| FREDDIE MAC Q07465 3.500% 04/01/42 N 09/01/2014| PaydoWN..........cccuervervrererrerrnins | crvmeereriseiineninnes | ovvirenions 719,232 | v, 719,232 | ..........T42,382 | ........... 741,665 0 (22,433) 0 0 0 0. 16,647 | 04/01/2042| 1FE......
3132HP  Z7  2|Federal Home Ln Mtg Corp Q13466 3.000%........... | ..... 09/01/2014| Paydown 849,990 | ...ooovvne 849,990 886,684 0. (36,694) [ ..ocvvrrrrnnnd 0 0 0 0 . 17,766 | 11/01/2042| 1FE......
3132J6 GQ 1|Federal Home Loan Mtg Corp Q15206 2.5............. | ..... 09/01/2014{ PaYdOWN.....c.ocvvrirerrrvrirnnrernnes | ervvernnineierssinnnns | ovenninens 638,038 | ............ 638,038 | ....co...... 623,283 623,516 0] e 14,522 | oo (1] 14,522 | oo (1[N I 638,038 0 0 (V] 10,394 |01/01/2043| 1FE......
31368H NW 9 |Federal Natl Mtg Assn 190405 4.000% 1......ccccoueene | cevne 09/01/2014| Paydown..........c..cvvveverererneerneninns 683,285 | ............ 683,285 | ............ 675,384 675,481 0| v 7,804 | oo (V1 I 7,804 | oo (V1 I 683,285 0 0 0 . 18,031 | 10/01/2040| 1FE......
3136AK QX 4|FNR 2014 48-A 3.500% 08/25/44............coevovvvecrnrs | vorne 09/25/2014| Paydown..........c.ovevvrivnirneierines 241,922 | ... 241,922 0 0 151 (V1 I 151 | e (1[N I 241,922 0 0 (VN I 1,067 | 08/25/2044| 1FE......
3137GA QK  6|Federal Home Ln Mtg Corp REMIC Ser 374............ | ... 09/01/2014| Paydown 840,894 | ............ 840,894 836,578 0 0 0 22,907 |07/15/2037| 1FE......
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50 N 09/01/2014| Paydown 127,045 127,045 ...131,283 0 0 (1N I 4,652 | 10/01/2033| 1FE......
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3138A4 4Z  5|Fannie Mae AH3539 4.000% 02/01/41.....cccovvverrvns | e 09/01/2014{ Paydown..........ccovervrivnrrneiernnes 520,697 | ............ 520,697 515,815 0 o882 | o0 [ 4,882 | e (V] I 520,697 0 0 (VN 13,174 |02/01/2041| 1FE......
3138AX CF  6|Fannie Mae AJ5469 3.500% 11/01/41... . 09/01/2014| PaydOWN..........ccouevvmrererierirneernes | crverineernensssisenns | eeeneees 1,034,055 1,034,055 | .........1,044,072 | ......... 1,043,775 | oo 0 1,034,055 0 0 0. 23,973 |11/01/2041| 1FE......
3138EK RA  5|Fannie Mae AL3180 3.000% 01/01/43 .109/01/2014| Paydown 316,010 ..316,010 0 0 316,010 0 0 0 2,297 {01/01/2043| 1FE......
3138M0 BE  9|Fannie Mae AO8136 3.000% 08/01/42.. 09/01/2014{ PaYdOWN.........ocvvrereriiirirenirernnes | cerverseisenernnirenes | cvvivenne 1,078,825 ,078,825 | .........1,106,639 | ......... 1,105,847 | ..ooovvrennnd 0 27,022) (27,022) | ... 1,078,825 0 0 0 . 22,856 |08/01/2042| 1FE......
3138NY GE  9|Fannie Mae AR1996 3.000% 02/01/43............ccccc.. | . 09/01/2014| Paydown............ccoovvueerernrienniinns 633,086 | ............ 633,086 0 0] e 16,072 | oo 0| s 16,072 | covovvverneee (1 [ IO 633,086 0 0 (VN 4,902 |02/01/2043| 1FE......
3138W1  F4 4 |Fannie Mae AR3786 3.000% 02/01/43.........cccoevrne | rene 09/01/2014| Paydown..........c..cvvreverererneerneninns 341,108 | .ovveneees 341,108 0 0 6,609 (V1 IO 6,609 | ..oovvernnne (V1 I 341,108 0 0 (V1 I 2,171 | 02/01/2043| 1FE......
3138W9 G8 7 |Fannie Mae AS0222 4.000% 08/01/43..........ccccouv | e 09/01/2014{ PaydOWN........ocvvuivririririrnrierenns | crvverssineierssinenns | e 468,947 | ............ 468,947 | .......... 489,977 | .....cc.... 489,736 | cooovrvernnnd 0] . (20,788) [ ..ovvvvrrnned (1] I (20,788) [ .vovvvinee (1[N I 468,947 0 0 0. 12,454 | 08/01/2043| 1FE......
3138WT UM  6|Fannie Mae AT5987 3.000% 04/01/43..........ccccouurer | vevee 09/01/2014| Paydown..........ccoeveurvmerierernrernns | crverieeesenisnisnies | eevneees 1,077,765 | ......... 1,077,765 | .........1,040,632 | ......... 1,040,723 | ..o 0 et 37,042 | oo (V1 I 37,042 | v (VI IO 1,077,765 0 0 0 . 21,799 |04/01/2043| 1FE......
31392G DB  8|Federal Natl Mtg Assn REMIC Ser 2002-8.............. | ..... 09/01/2014| Paydown............ccveemeeenererneernerins 91,425 | e 91,425 93,609 0| s (2,185) [ wooverrrienad (V1 IO (2,185) | .evvrrrrne 0]. 91,425 0 0 0 | oo 4,019 | 12/25/2032| 1FE......
31393U L7  6|Federal Natl Mtg Assn REMIC Ser 2003-1.........c.c... | ... 09/01/2014| Paydown...........ccvveuerveerierererernns | crverineiseniinineies | eveveeees 1,161,718 | ......... 1,161,718 | ........1,161,718 | ........ 1,161,718 0 0 0 0| .o 42,446 |04/25/2022| 1FE......
31394U ZR 6| Federal Natl Mtg Assn REMIC Ser 2005-1.........c.c... | «e... 09/01/2014| Paydown.........c..cvvveverererneerneri 583,903 | ..ccvvnneen 583,903 585,755 0 0 0 0 . 22,793 |11/25/2034| 1FE......
31395N 4K 0| Federal Natl Mtg Assn REMIC Ser 2006-6.. e 09/01/2014| Paydown 617,763 ..617,763 618,730 0 0 0 0. 23,884 | 09/25/2035| 1FE......
31395N Y2  7|Federal Natl Mtg Assn REMIC Ser 2006-5. .109/01/2014| Paydown 298,462 ..298,462 303,104 0 0 0 0 . 12,937 |07/25/2036| 1FE......
31396C 7M 6| Federal Home Ln Mtg Corp SERIES 3057 CLA. 09/01/2014{ PaydOWN.........cvvrerivrririnriernnns | ervversnineiesssinenns | ovenniens 173,862 73,862 | o 172,287 | e 173,033 0 0 0 0 5,220 |10/15/2025| 1FE......
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7...........c... | .. 09/01/2014| PaydOWN........coveurrrerrrrereerrrins | ceermeesenisersessnnes | veeereennd 462,578 | ............ 462,578 | ............ 472,061 | ..o 471,733 | o 0| s (9,155) [ wovvvrrirnennd (V1 I (9,155) | wouvvrrrnecs (V1 IO 462,578 0 0 0. 19,501 | 08/25/2036] 1FE......
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82.............. | ..... 09/01/2014{ PaYdOWN.....c.ocvvreririririrnriernnes | ervversnineiesnsinenns | e 496,167 | ..ocovvnvn 496,167 | ..covveeree 506,090 | ............ 496,977 0 (810) {1 [ IO (G310 I (1[N IO 496,167 0 0 0 22,228 |09/25/2036| 1FE......
31396P K7  5|Federal Natl Mtg Assn REMIC Ser 2007-1........cccco.. | e 09/01/2014| Paydown..........c..evvvevererereernerin 23,383 | e 23,383 | ... 23,295 23,292 0 91 (V1 I 91 | e 0]. 23,383 0 0 0 968 |08/25/2036| 1FE......
31396Q GV  5|Federal Natl Mtg Assn REMIC Ser 2009-4............... | ...e. 09/01/2014| PaydowWN..........ccoevvurererrerineernes | corerineernessssesenns | evereeens 1,709,469 | ......... 1,709,469 | ......... 1,786,396 | ......... 1,749,216 | oo 0 . (RIZ) | N (VN IO (39,746) | ovovvvrnvene (VI IO 1,709,469 0 0 0 . 50,067 |07/25/2039| 1FE......
31396Q Q9  3|Federal Natl Mtg Assn REMIC Ser 2009-6............... | ..... 09/01/2014| Paydown...........ccvveurveerierernrernns [ crvverineenenienineies | evvreees 1,808,827 | ......... 1,808,827 | ........ 1,709,341 | ......... 1,729,215 | v 0 et 79,612 | oo (VN I 79,612 | oo (VI I 1,808,827 0 0 0| .o 47,968 |09/25/2029 1FE......
31396X FK  5|Federal Natl Mtg Assn REMIC Ser 2007-7........ccccoe. | e 09/01/2014| PaydOWN..........ccouveerererereernerins | ceermeerneniseesseeiinnes | oeeieeenns 710,503 | .oovvoneees 710,503 | ovoonvene 710,341 | oo 708,155 0 2,348 (V1 IO 2,348 | oo (V1 I 710,503 0 0 0 . 28,761 |08/25/2037| 1FE......
31396Y F7  2|Federal Natl Mtg Assn REMIC 2008-29 Cl........ccoce. | vouee 09/01/2014{ Paydown..........ccoverrriverrnrierines 828,739 | ..coovune 828,739 | ...ccoouc.. 769,650 800,274 0 28,465 0 28,465 | ..ovrinnn (1 [ I 828,739 0 0 0. 24,555 | 04/25/2038| 1FE......
31397A 5L 3 |Federal Home Ln Mtg Corp REMIC Ser 320... 09/01/2014| Paydown ....193,364 ..193,364 ....195,902 ..194,859 .0 ...193,364 0 0 (VN 7,734 |08/15/2036| 1FE......
31397A GM 9 |Federal Home Ln Mtg Corp REMIC Ser 32 .109/01/2014| Paydown .1,616,470 ,616,470 .1,705,376 ,651,375 .0 34,905) | . 0 0 0 58,448 |08/15/2036| 1FE......
31397A RM 7 |Federal Home Ln Mtg Corp SERIES 3203 CLA. 09/01/2014| Paydown 11,152,094 ...1,152,094 1,127,116 ..1,140,400 0 s 11,694 0 0 (V) 38,111 |08/15/2036| 1FE......
31397N 5B 1|Federal Natl Mtg Assn REMIC Ser 2009+4.............. | ..... 09/01/2014| Paydown............ccueervnevierinrinns [ e | v 1,663,973 | ......... 1,663,973 | ......... 1,569,335 | ......... 1,609,871 | coovvvernnd 0] e 54,102 | coovivverenn0 | 54,102 | i ([ I 1,663,973 0 0 0 . 45,278 |04/25/2029| 1FE......
31397W UV 5|Federal Home Ln Mtg Corp REMIC Ser 346............ | ..... 09/01/2014| PaydOWN..........ccouvemrrrerirerirneenes [ crverieeeinensssiseees | evereens 1,106,111 | ......... 1,106,111 | ......... 1,095914 | ......... 1,100,576 0 5,535 (V1 I 5,535 | cooverireenne (VI IO 1,106,111 0 0 0 36,974 |07/15/2038| 1FE......
31398E 6W 9 |Federal Home Ln Mtg Corp REMIC Ser 354............ | ..... 09/01/2014{ PaYdOWN.........cvvrvrierriririninerinnns | ervverseinsiernsineees | ovvvnnens 2,151,576 | ......... 2,151,576 | ......... 2,089,045 | ........ 2,119,208 0 32,367 0 32,367 | v (V[N 2,151,576 0 0 0. 57,275 | 06/15/2024| 1FE......
31398J U5 0|Federal Home Ln Mtg Corp REMIC Ser 357............ | ... 09/01/2014| PaydOWN..........ccouerveevrrerirrernrins | crvmeessenissisneiiinnes | vevirininns 708,102 | .ocvoneee. 708,102 | .coovuvene 675,795 691,454 0 e 16,647 | oo (V1 I 16,647 | oo (V1 I 708,102 0 0 0. 19,887 |09/15/2024| 1FE......
313988 MR  1|Federal Natl Mtg Assn REMIC Ser 2010-13.......cccoee. | e 09/25/2014| Paydown............cuvmreenererneernenins 20 | (1 T 555,911 555,381 0. (555,381) | evvnervrennnn 0. (555,381) | vvovvernenne (V] I 0 0 0 0 . 113,161 | 12/25/2040| 1FE......
31402C PL  0|Federal Natl Mtg Assn 725027 5.000% 1......ccccouuvne | cevee 09/01/2014| Paydown............ccuvrvverererneerninenns 375,511 | oo 375,511 | oo 386,683 386,205 0| . (10,694) [ ..o (VN IO (10,694) | ....ovvvnvne (V1 I 375,511 0 0 0. 12,537 | 11/01/2033| 1FE......
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% O..........ccoce. | e 09/01/2014| PaydOWN..........vvurvreererereerenins | cevrneereniseesesiinnes | veeenseennd 426,755 | ..ovovone 426,755 | ..oovvnnes 436,890 | ............ 436,495 | ..o 0| s (9,740 [ ..o (V1 I (10 | (V1 I 426,755 0 0 0 . 11,281 | 06/01/2039| 1FE......
31416H 4X  0|Fannie Mae AA0837 4.500% 01/01/39... e 09/01/2014| Paydown 87,950 ...87,950 87,130 87,950 0 0 0 2,671 {01/01/2039| 1FE......
31416M  3A 0| Fannie Mae AA4392 4.000% 04/01/3 .109/01/2014| Paydown ....721,900 ..721,900 ..729,309 ...721,900 0 0 0. 19,592 | 04/01/2039] 1FE......
31416W 7D  8|Fannie Mae AB1791 3.500% 11/01/40... e 09/01/2014| Paydown 353,863 ..353,863 | ............351,540 351,592 . ...353,863 0 0 (V1N I 7,999 [11/01/2040 1FE......
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40.........ccccrvurer | crene 09/01/2014| PaydOWN..........cvvurrrerrrerereerrnins | cevreesenisersneesnnes | veeesieennd 419,397 | oo 419,397 | oo 425,557 | .....coove 425364 | ....oocvvnnennd 0| s (5,967) [ .oovvvrvernnnd (V1 I (CR T4 ] (VN IO 419,397 0 0 0 . 12,396 |05/01/2040| 1FE......
31417A UM 2|Fannie Mae AB3867 3.500% 11/01/41.........ccooevere | e 09/01/2014| PaydOWN........ocvvuierevrricinnierenes | ervverssineierssinenns | veenniens 497,986 | ............ 497,986 | ...cooeone. 516,505 515,938 0] . (17,952) [ oo 0 s (17,952) | oo (1[N I 497,986 0 0 0. 11,708 | 11/01/2041| 1FE......




2’5030

Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
cusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41.......ccovvvvres | o 09/01/2014{ PaYdOWN........ovvvririerririrnnininnns | ervversernsiessnnineees | vvnenins 1,294,708 | ......... 1,294,708 | ........ 1,327,177 | oo 1,326,127 | oo 0| cee(31,419) | o0 [ (31,419 | 0 [ 1,294,708 0 0 0 29,577 | 11/01/2041| 1FE......
31417C UY  9|Fannie Mae AB5998 3.500% 08/01/42... 09/01/2014| PaydOWN..........cvvurererrerireererins | ceerneereniseesneeiinnes | veeiveenns 181,251 181,251 | ............ 189,662 | ..occvonee 189,490 | .ovovvvvrerinnn 0 ...181,251 0 0 (VN 4,334 108/01/2042| 1FE......
31417D ZZ  9|Fannie Mae AB7059 2.500% 11/01/4 .109/01/2014| Paydown 500,669 ..500,669 512,873 512,570 0 500,669 0 0 0 11/01/2042| 1FE......
31417E  WF 4 |Fannie Mae AB7845 3.000% 02/01/43... 09/01/2014| Paydown 643,520 ..643,520 | . ...627,052 0 0 ...643,520 0 0 (VN - 4,739 |02/01/2043| 1FE......
31417E  ZA  2|Fannie Mae AB7936 3.000% 02/01/43..........ccccocve| 09/01/2014| Paydown............covnrveerierinniiens | coveriinsnissiiseiinnis | o 140,646 | ............ 140,646 | ............ 137,020 0 0] 3,626 | coviviiienin0 | 3,626 | 0 | e 140,646 0 0 (V1 I 1,145 |02/01/2043| 1FE......
31417K  LX  3|Fannie Mae AC1241 5.000% 07/01/39.......cccverurerne | eene 09/01/2014| Paydown..........c..cvvreverererneerneninns 568,994 | ............ 568,994 | ............ 581,085 580,705 0 | ceeee(17IND) | i 0 [ eI | 0 [ 568,994 0 0 0 . 18,846 |07/01/2039] 1FE......
31418A DB  1|Fannie Mae MA0997 3.000% 02/01/42..........cccocues | e 09/01/2014| Paydown............cccovvueevenrienniinns 576,465 | ............ 576,465 | ............ 575,744 575,737 0 | coerreeeen 728 | cviieennn0 | 728 | 0 | 576,465 0 0 (V] 11,500 |02/01/2042| 1FE......
31418A DV  7|Fannie Mae MA1015 3.000% 03/01/42........cccovurre | coene 09/01/2014| Paydown.............cuveeverererneernnins 893,028 | ............ 893,028 | ............ 891,418 891,414 0 | oo 1,814 | 0 [ 1614 | 0 | 893,028 0 0 0. 17,342 | 03/01/2042| 1FE......
31418A N6  1|Federal Natl Mtg Assn MA1312 2.500% 1.....cccconee | e 09/01/2014| PaydOwWN..........ccoevvmrererrerineennes | coverineernensssiseens | evereeens 1413641 | ......... 1413641 | ........ 1,428,661 | ......... 1,428,250 | ..ooovvvvnncnnd 0| . (14,609) | ..o 0 | cooreeene(14,609) | ovvvvieend0 | e 1,413,641 0 0 0] . 22,468 |12/01/2042| 1FE......
31419C 2B 8|Fannie Mae AE2569 3.500% 09/01/40........ccccoevrne | cevee 09/01/2014| PaydoWN..........cccervervrererrirrrins | crvmenieniseisneiiinnes | oevirnennd 453,741 | oo 453,741 | ...cco...c 429,955 | ............ 430,677 0 23,064 0| 23,064 | o0 | e 453,741 0 0 0. 10,514 | 09/01/2040| 1FE......
31419C 3V 3|Fannie Mae AE2611 3.500% 09/01/40........cccoovurens | ceene 09/01/2014| Paydown.........c..cvvveverererneerneri 558,916 | ...coovnee. 558,916 | ............ 521,888 522,940 0 35,977 0 | coeeeeen35,977 | o0 | e 558,916 0 0 0 . 13,353 |09/01/2040| 1FE......
31419C BX 0|Fannie Mae AE1853 4.000% 08/01/40..........ccocorrs | cevee 09/01/2014| Paydown 292,668 ..292,668 288,293 (O I 4376 | v 0| o376 | coiinnnl0 | e 292,668 0 0 (VN I 7,744 |08/01/2040 1FE......
31419C Z4  8|Fannie Mae AE2562 4.000% 09/01/4 .109/01/2014| Paydown 561,557 ..561,557 553,157 0 8,400 0 561,557 0 0 0 .15,335 |09/01/2040| 1FE......
314190 LQ  2|Fannie Mae AE3034 3.500% 09/01/40.... 09/01/2014| Paydown 693,102 ..693,102 | . ...653,249 654,290 0] e 38,812 | v 0 ...693,102 0 0 (V] 16,169 |09/01/2040| 1FE......
31419E  XR  5|Fannie Mae AE4287 3.500% 09/01/40.........ccccrveree | coene 09/01/2014| Paydown............cevrevemererieernrrinns 939,734 | ...ccvone 939,734 | .coounven. 909,045 909,923 0 29,811 0] 29,811 | ciiiiinenl0 | e 939,734 0 0 01 . 21,917 |09/01/2040| 1FE......
31419G  YQ 1|Fannie Mae AE6118 3.500% 10/01/40........cccooceevns | vouee 09/01/2014| Paydown............cccoveveerinrionniinns 624,023 | ............ 624,023 | ............ 633,188 632,966 (VI I (8,943) [ .ovvvevrrnnnd 0 [ ooeernn(8,943) [ v l0 | i 624,023 0 0 (V] 14,261 | 10/01/2040| 1FE......
31419K KE 4 |Fannie Mae AE8392 3.500% 11/01/40.......ccccovrverer | oene 09/01/2014| PaydOWN..........ccomvemrvreriererneerns | crverieeeinenissiseees | eevreees 1,922,428 | ......... 1,922,428 | ... 1,912,481 | ......... 1,912,659 0 9,769 0 | oo ,769 | o0 | e 1,922,428 0 0 0| .o 46,404 |11/01/2040 1FE......
31419L  XJ  7|Fannie Mae AE9680 4.000% 12/01/40........cooververee | ceene 09/01/2014| Paydown............cvenreenererneerneris 666,587 | ............ 666,587 | ..ooonen. 649,089 650,119 0 e 16,467 | ..ovvocrennd 0 | oo 16,467 | oiiiiiinl0 | e 666,587 0 0 0 . 18,170 | 12/01/2040| 1FE......
911760 TN 6| US Dept Veterans Affairs REMIC Ser 200........cccoo. | e 09/01/2014| Paydown.........c.covuwniveeriririsnninns {1 I 0 [ s 115,405 | ..coovoneee 111,146 | oo 0]... (111,146) | oo 0] . (111,146) | covoovvevene (V] 0 0 0 0. 16,547 |05/15/2033| 1FE......
3199999. Total Bonds - U.S. Special Revenue and SPecial ASSESSIMENL..... ... ruurirrererirsiseserssessssessssnsssessssesssssssens s sensssessssssenssessssssssnsssnsssssnnes | sessans 55,635,932 | ....... 55,635,932 | ....... 56,409,895 | ....... 54,176,818 | .coovvvrienns 0]... (809,566) | ...ooucvvnrenna 0] (809,566) | ...oovvunienne [V 55,635,932 0 0 0].1,602724 |..... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
00111@ AA 2| AES Hawaii Inc 6.870% 06/30/22 09/30/2014| Redemption  100.0000 68,500 ....68,500 68,500 0 0 0 0 0 0 0 3,529 |06/30/2022
00113* AA 2| AEP Generating Company No. R-8 6.330% .| 09/30/2014| Redemption  100.0000... ....148,760 ..148,760 ..148,760 0 0 0 0 0 0 (VN 9,417 |09/30/2037
00846U AE 1 |Agilent Technologies Inc 5.500% 09/14/ 07/14/2014{ Call  100.0000.......... 2,000,000 ,000,000 ,998,016 0 600 (V1 IO 600 | .o | 101,998,616 | ooovcneee. (V)N I 1,384 | ....... 1,384 |..... 203,616 |09/14/2015
020002 AR 2 |Allstate Corp 5.000% 08/15/14........cccocrerverevermrnens | e 08/15/2014| Maturity..........covververerrrervernrirnns 6,000,000 | ......... 6,000,000 | ......... 5,955,780 | ......... 5,996,557 0 3,443 (V1 I 3,443 | . (V1 I 6,000,000 0 0 0 ... 300,000 |08/15/2014
04004# AA 2| Center Operating Company AKA Dallas Aren............ | ..... 09/30/2014| Redemption ~ 100.0000 23725 | e 23,725 | ... 23,725 23,725 0 0 0 (1 0 23,725 0 0 0| oo 1,459 {09/30/2023
115236 A@ 0|Brown & Brown Inc Ser B 6.080% 07/15/1........c..cc. | v.eee 07/15/2014| Maturity............cocoveveerinriicniins 6,000,000 | ......... 6,000,000 | ........ 6,000,000 | ......... 6,000,000 0 0 0 (V1 IO 0 [ e 6,000,000 0 0 0. 364,800 [07/15/2014|2...........
124857 AC  7|CBSCORP 8.875% 05/15/19.......covvverirerirmrerirrnns [ v 09/20/2014(Call  100.0000.........commvemmrnes [ erverirmmrrneriirisenes | crvrenns 6,000,000 | ......... 6,000,000 | ........ 6,780,000 | ......... 6,500,300 0 (56,733) (VN IO (56,733) | evvvvvernene (VI I 6,443,567 | ..cvvvrrnnnnd 0 | ...(443,567)| ...(443,567) | ..2,206,446 |05/15/2019| 2FE......
12532 AA 0 |Burlington Northern Santa Fe Railway Ser............cc... | ... 07/15/2014| Redemption ~ 100.0000 19,333 | e 19,333 | oo 19,333 19,333 0 0 0 (V1 (V1 IO 19,333 0 0 0| oo 1,094 |01/15/20231...........
12532@ AA  8|Burlington Northern Santa Fe Railway Ser............cc... | .. 07/15/2014| Redemption ~ 100.0000 19,333 | e 19,333 | oo 19,333 19,333 0 0 0 [V (V1 IO 19,333 0 0 0| oo 1,094 {01/15/2023|1...........
12533# AA  5|Burlington Northern Santa Fe Railway Ser............cc... | ... 07/15/2014| Redemption ~ 100.0000 28,999 | v 28,999 | ... 28,999 28,999 0 0 0 (U 0 28,999 0 0 (V1N I 1,641 101/15/2023|1...........
12533 AA  9|Burlington Northern Santa Fe Railway Ser................. | ... 07/15/2014| Redemption ~ 100.0000 21,266 21,266 0 0 0 0 21,266 0 0 (U I 1,204 {01/15/2023
12533@ AA 7 |Burlington Northern Santa Fe Railway Ser. .107/15/2014| Redemption ~ 100.0000. .15,466 15,466 0 0 0 0 .15,466 0 0 0 875 | 01/15/2023
126408 GN  7|CSXCorp 6.250% 04/01/15........ccovvvmereverimrirenirans | v 09/19/2014{ Call  103.0317....cvvvervrerens | errverrvnneirersniieeies | cvrreeens 3,435,076 | .........3,334,000 | .........3,297,226 | ......... 3,325,116 0 5,000 (1 [ I 5,000 | .ooovrvennn0 | e 3,330,116 | covovrrernnn (VN 104,960 |..... 104,960 |..... 201,429 |04/01/2015
126410 LM 9| CSX Equipment Trust Cert 6.251% 01/15/......cccccres | oo 07/15/2014| Redemption ~ 100.0000 234,598 | ... 234,598 234,598 0 0 0 (V1N IO (1[N IO 234,598 0 0 0 . 14,665 |01/15/2023
126410 LN 7| CSX Equipment Trust Cert 8.375% 10/15/.....ccccvveres | oo 08/15/2014| Call ~ 101.3087.......... 2,659,298 | ......... 2,624,945 | .......2,624,945 | ......... 2,624,945 0 0 0 (V1 IO (V[ 2,624,945 | ..o 0 . 34,353 | ...... 34,353 |..... 183,199 | 10/15/2014
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12669E QK 5|COUNTRY HOME LOANS CL 7A1 2.399% 11/19... | ..... 09/01/2014| Paydown 67,708 0 0| e 1,100 | v 0 , 0 0 0 864 | 11/19/2033| 1FM.....
172967 CQ  2|Citigroup Inc 5.000% 09/15/14. .| 09/15/2014| MALUIIY.........cveveirreeirrieririines | erieereriseiesineiene | eereees 5,000,000 | .........5,000,000 | ......... 4,936,500 4,993,921 0 6,079 0 [ ieee,079 [ criiiinnnl0 | 5,000,000 0 0 0 ... 250,000 |09/15/2014| 2FE......
CITIGROUP MORTGAGE LOAN TRUST SERIES
17310R AB 5200 | 09/25/2014| PaydOWN..........cveurreerrrrireerenins | cevrmeesenisersneesinnes | veveinenns 147,404 | ............ 147,404 | ...cooneee. 142,613 | oo 142,660 | .oooovevrnrennn 0 | oo 4744 | o (V1 I 4744 | . (V1 I 147,404 0 0 0 325 |11/25/2036| 1FM.....
CITIGROUP COMMERCIAL MORTGAGE SERIES
173156 AJ 7f200 .. 09/01/2014| Paydown............evveeverererneerrninns 59,761 | oo 59,761 | covvrerens 61,255 0 0| s (1,494) [ v 0 59,761 0 0 0 598 |01/25/2037
222070 A@ 3 |COTY INC Series B Note RB-22 5.670% 06............ | ..... 09/29/2014| Redemption ~ 100.0000............ | coorvrvcrrerircirniis | v 15,000,000 .15,000,000 ..15,000,000 | ....... 15,000,000 0 0 0 [ o0 [ il | 15,000,000 0 0 0 ... 668,588 |06/16/2020
222862 AH 7 |Coventry Health Care Inc 6.300% 08/14/.........c.ccovee | e 08/14/2014 | MAUIY.........ovveevirrerrerserierinns [ v | eveveees 5,000,000 | ........ 5,000,000 | ........ 4,978,750 | ......... 4,997,699 0 2,301 0 | oorrerneni2,301 | ciiiiiend0 | 5,000,000 0 0 0 .. 315,000 |08/14/2014
22541Q 2D 3| CS First Boston Mtg Sec Corp REMIC Ser........cccooe. | vouee 09/01/2014| PaydOWN..........cvourerrererireererins | ceereeerneniseeseeiienes | oeeiseinns 120,046 | c.oovvnnee 120,046 | ..cocooneee. 120,533 | oo 120,523 0 (477) 0 0 0 (1N I 1,961 [01/25/2034
225418 RR  1|CSFB 2004-AR7 4A12004-AR7 2.445% 11/2......... | ..... 09/01/2014| PaydoWN..........ccouervervrrererrerrnins | crvreeeieriseiineiinnes | oevireneond 458,926 | ........... 458,926 | ............ 460,360 | ............ 460,341 | oo 0| s (1,416) | ..vvornd 0 0 0 (V1N I 7,813 | 11/25/2034
23245C AC 4| Countrywide Asset-Backed Cert Series 200............... | ..... 09/25/2014| PaydOWN..........ccovvemrvrnerrerineernns | corerineennensssisenes | evereeens 1,488,364 | ......... 1,488,364 | ......... 1,432,162 | ......... 1,416,558 | ...covvvvnnennd 0 e 54,578 | coovverirns 0 0 0 0 2,563 |07/25/2037
237194 A@ 4 |DARDEN RESTAURANTS INC No. R-7 3.790%..... | ..... 07/31/2014| Redemption ~ 100.0000 8,000,000 | ........ 8,000,000 | ........ 8,000,000 | ......... 8,000,000 0 0 0 0 0 0. 571,711 |08/28/2019| 2...........
251563 FB 3 |DEUTSCHE MORTGAGE SEC INC 2004-4- 5AR1... | ..... 09/01/2014| PaydOWN..........vvurvreererireernerins | cevrmeeseniseesseeiinnes | veeisnenns 156,254 | c.cvvvnne 156,254 | ..ccovvnee 146,976 0 0 9,278 0 0 0 (V1N I 2,122 | 06/25/2034| 1FM.....
26884A AS 2 |ERP Operating LP  5.250% 09/15/14.........ccocevrvrs | o 09/15/2014{ MAtUIIY.......cooevrrvrireriereinrirens | ervveisnrsniensnnieens | cvvrenenn 3,000,000 | ......... 3,000,000 | ......... 3,012,240 | ......... 3,001,078 | ..o (VI I (1,078) | v 0 0 0 0 ... 157,500 | 09/15/2014| 2FE......
27004@ AA 5|EAGLES STADIUM INC Series A No. RA-17.....c.cooce. | vouee 07/15/2014| Redemption ~ 100.0000............ | covreerememrermeeiinnes | vveiveenne 148,815 | coovvvrne 148,815 | oo 148,815 | oo 148,815 0 0 0 (V1 IO (1 IO 148,815 0 0 0 5,377 |01/15/2039| 2FE......
29587# AF 3 |Emst & Young LLP Series C 7.660% 07/2............... | ... 07/25/2014| Redemption ~ 100.0000 999,648 | .......... 999,648 | ......... 1,068,024 | ......... 1,030,872 | oo (1 I (8,290) [ ..vvvvvrinend 0 [ oo [C2210) ) IR ([ I 1,022,582 | ..ocvvvrenee. 0 ... (22,934) ..... (22,934) | ...... 76,573 | 07/25/2017|1...........
30257F AA 1 |FPL Energy National Wind 144A 6.125% O0.. .109/25/2014| Redemption ~ 100.0000............ | covvererermrermeerirenne | cevrrerinines 3,799 3,763 3,781 0 0 16 16 233 |03/25/2019| 4FE......
30257G  AA 9| FPL Energy National Wind 144A 5.608% O.. .109/10/2014| Redemption ~ 100.0000. .69,509 .70,034 69,836 0 .0 03/10/2024| 3FE......
32051D  3J  9|First Horizon Asset Sec Inc SERIES 2004-................ | ... 09/01/2014| Paydown............ccuververerernrernrninns 334,636 ..322,714 322,840 0 0 06/25/2034| 1FM.....
35669%# AA  2|Freeport LNG Development 6.500% 12/19/............. | ..... 09/30/2014| Redemption  100.0000 65489 | ..............65/489 | ............. 65,489 65,489 0 0 06/30/2025| 2FE......
36225 AA  1|GSA IRS LEASE Note A-21 5.930% 09/11/3........... | e 09/11/2014| Redemption ~ 100.0000 87,138 | i 87,138 | 87,138 87,138 0 0 09/11/2030| 1...........
36804P AF 3| GATX Financial 144A 5.697% 01/02/25.........ccocovvwe | o 07/02/2014| Redemption ~ 100.0000 39,736 | v 39,736 | e 39,736 39,736 0 0 01/02/2025| 2FE......
36877+ AA 2| GENCONN ENRGY LLC No. R-28 4.730% 07/2..... | ..... 07/15/2014| Redemption ~ 100.0000 287,595 | ...oonne. 287,595 | ............ 287,595 287,595 0 0 07/25/2041| 2FE......
HARBORVIEW MORTGAGE LOAN TRUST HVMLT
41161 CZ 4|20 .. 09/01/2014{ Paydown..........c.ovevvriverrniirernns 934,579 | ..o 934,579 0 0| s (4,673) 0 0 (V1 I 5,988 |04/19/2034
42208@ AA  8|Home Depot (HD Salem) Notes 2and 5 6.........ccoe. | veuee 09/30/2014| Redemption ~ 100.0000 74,894 ...74,894 74,894 0 0 0 0 (V1N I 3,122 | 11/30/2030
42346# AE  1|HELMERICH PAYNE 6.100% 07/21/16 IO 07/21/2014| Redemption ~ 100.0000 600,000 ..600,000 600,000 0 0 0 0 0] ... 36,600 |07/21/2016
HOMEBANC MORTGAGE TRUST SERIES 20042
4373 A 6/CLA | 09/25/2014| Paydown 706,005 335,227 0 e 56,392 0 0 0 3,685 |12/25/2034| 1FM.....
HOMEBANC MORTGAGE TRUST SERIES 20053
4373 BJ s5(CLA 1 09/25/2014| Paydown 367,971 272,878 0 39,054 0 0 0 960 | 07/25/2035| 1FM.....
44416* AB  2|HUDSON TRANS LLC 4.420% 05/31/33......cccoceree | oene 08/31/2014| Redemption ~ 100.0000 .17,000 0 0 0 0 0 0 376 |05/31/2033| 2Z........
49228R  AC  7|Kern River Funding Corp 144A 6.676% 07.......cccco. | weene 09/30/2014| Redemption  100.0000 .88,216 88,473 0 (52) | covrrrrrereenn0 | vriieiceeene(52) | o0 | 88,420 | o (1 IO (205) [ cvouvne (205) | ......... 3,926 |07/31/2016 1FE......
49306C AH  4|KeyBank NA 5.800% 07/01/14.......covvvvrervvnvrnns | verne 07/01/2014{ MAtUIIY.......covevrrvrieriereisnirens | ervverisernsiiersnieens | conrenens 5,000,000 | ......... 5,000,000 | ......... 5,028,400 | ......... 5,001,848 | ..coovvvrerines (I I (1,848) | .oovvvirrnnd (1[N IO (1,848) | .ovvvrrene (1[N I 5,000,000 0 0 0| 290,000 |07/01/2014| 2FE......
50180L AE  0|Lehman UBS Comm Mtg Trust REMIC Ser 20........ |..... 09/25/2014| Greenwich Capital.............ccocvveee | corerveremreremrrisenens | v 8,763,750 | ......... 9,000,000 | ........ 7,076,991 | ........ 7,958,232 | oo (U 150,850 | covvuvcernrennn (VN I 150,850 | coouvrvurennn (VI IO 8,109,082 | ..coovverrean 0. 654,668 |..... 654,668 |..... 450,685 |04/15/2041| 1FM.....
52467@ AJ  4|Stop &Shop 7.539% 11/15/26.........cccomvveevrrververns | v 09/15/2014| Redemption  100.0000 .34,246 34,490 0 (10) 0 | o (10) | o0 | s 34479 | v (V1 IO (233) [ covvene (233) [ vveeee 1,709 | 11/15/2026| 2FE......
53117C AH  5|Liberty Property Trust 5.650% 08/15/14... .| 08/15/2014] MALUIItY........couverrvrerrerieriscins | cvrererieeseeenensnees | verien 8,000,000 | ........ 8,000,000 | ........ 7,969,680 7,997,591 0 2,409 0 8,000,000 0 0 (VN 452,000 |08/15/2014| 2FE......
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571748 AM 4 |Marsh & Mclennan 5.375% 07/15/14.........cccocvvrers | e 07/15/2014{ MAtUIY.......cooevvrvririeiersniserens | eeevernniseieniseinnnns | e 10,000,000 | ....... 10,000,000 | ......... 9,985,760 | ......... 9,999,028 0 972 (V1 I 972 | oo 0 . 10,000,000 0 0 0. 537,500 |07/15/2014| 2FE......
576434 CU 6 |MASTR ALTERNATIVE LOANS TRUST SERIES 200 ..... 09/01/2014{ Paydown..........c.ovevvriverrneirernns 376,899 | .oovvnne. 376,899 | oo 394,802 394,601 0. (17,702) [ ..o (V1 IO (17,702) | ..ooovvnvne (V1 IO 376,899 0 0 0] ... 14,644 |03/25/2033
608190 AH 7 |Mohawk Industries Inc 6.125% 01/15/16........c.cccee. | veuee 08/15/2014{ Call  107.7250.......cccccvrmrreres | cerverveirenrerenivenns | v 1,196,825 | ......... 1,111,000 | ........ 1,109,920 | ......... 1,110,740 0 76 0 | e 76 [ 0 | 1,110,816 | e 0 . 86,008 | ...... 86,008 | ...... 73,719 | 01/15/2016
61913P AR 3 |MORTGAGEIT TRUST SERIES 20051 CLASS 2A.... | ..... 09/01/2014| Paydown 373,649 | oo 373,649 | ............ 363,496 363,781 0| e 9,868 [ .ovevreriennd 0 0 0 (1 I 3,153 | 02/25/2035
620076 AZ 2 |MotorolaInc 6.000% 11/15/17......cveevvvevermrreinnns | e 09/11/2014{ Call  100.0000.......... 3,000,000 | ........ 3,000,000 | ........ 3,290,160 | ......... 3,179,361 | oo 0. (30,023) [ ..ovvrrerennd (VN IO (30,023) | vovvereiene (VN IO 3,149,338 | ..o 0 |..(149,338)| ...(149,338) | .....571,450 |11/15/2017
64079 AB 8| Neptune Regional Transmission 6.210% O........c..... | ceeue 09/30/2014| Redemption  100.0000 45715 | i 45715 | oo 45,715 45,715 0 0 0 (1 O (V1 IO 45,715 0 0 (V1 I 2,129 | 06/30/2027
693659 AC 8 |PVNGS Il Funding Arizona Public Service...........ccoe. | oene 07/01/2014| Redemption ~ 100.0000 N {510) ) I (760)| ..... (821) (650) 0 (114) (V1 I (114) [ o 0 (764) 0 4 4| 1,160 | 12/30/2015
74340X AM 3 |Prologis Trust 6.625% 05/15/18........ccocomvvvervenevrerns | e 07/03/2014{ Call  100.0000.......... 2,500,000 | ......... 2,500,000 | ......... 2,494,150 .2,497,007 0 303 (V1 IO 303 | o0 [ 2,497,310 | oo (VN I 2,690 | ........ 2,690 |..... 559,940 |05/15/2018
74986@ AC 5|RREEF America REIT Il Inc 5.290% 10/15.......ccccee | vouue 09/29/2014| Redemption ~ 100.0000 3,000,000 ,000,000 3,000,000 .3,000,000 0 0 0 .3,000,000 0 0 0 ... 158,059 | 10/15/2014
771196 AS  1|ROCHE HLDGS INC 6.000% 03/01/19........covverevrns | o 08/29/2014( Call ~ 116.4350........ccovrvrreres | cereririreirernrirenins | cvviveins 1,876,932 | ......... 1,612,000 | ......... 1,586,659 1,597,039 | v (V1 I 1,643 | o 0 | oo 1,643 | 0 | e 1,598,682 | ...cocoonven. 0. 278,250 |..... 278,250 | ...... 96,183 (03/01/2019
SEQUOIA MORTGAGE TRUST SERIES 20134
81744y AB 2|CLAS .. 09/01/2014| PaydOWN..........vvurvreererireernerins | cevrmeeseniseesseeiinnes | veeisnenns 111,026 | coovvvnne 111,026 | v 99,579 0 0 e 11,446 | .o (VN I 11,446 | oo (V1 I 111,026 0 0 0| oo 1,593 |04/25/2043| 1FM.....
SEQUOIA MORTGAGE TRUST SERIES 20135
81745A AB  3|CLAS .. 09/01/2014| Paydown 134,997 | oo 134,997 ....110,498 0 8,032 0 0 0 0 2,518 |05/25/2043| 1FM.....
SEQUOIA MORTGAGE TRUST SERIES 20123
81745F AB 2|CLAS | 09/01/2014| Paydown.............evveeverererneereninns 386,132 366,828 0 et 19,304 | .o 0 0 0 0| oo 7,839 | 07/25/2042[ 1FM.....
84474Y AA 4| SW AIRLINES 07-1 TRUST 6.150% 08/01/22......... | ..... 08/01/2014|{ Redemption ~ 100.0000............ | covrerrrrreeererrirenins | wovervriens 124,243 | ... 124243 | ... 109,777 | ..ccooee. 113,725 0 691 0 [ oo | 0 | e 114,416 | 0 [ 9,827 | ........ 9,827 | ..o 7,641 |08/01/2022| 1FE......
848609 AA  1|SPIRITS NEWCO No. R-43 5.300% 06/30/36......... | ..... 09/30/2014| Redemption ~ 100.0000 .18,057 \ X 0 0 0 0 0 0 0 597 |03/31/2033| 2FE......
87305N AV 0| TTX Ser2004-A1 5.453% 01/02/22........cccovvvereverns | e 07/02/2014| Redemption  100.0000 686 | ..o 686 686 686 0 0 0 0 0 (V1 I 37 [01/02/2022|1...........
88031V AA 7 |Tenaska Gateway Partners 144A 6.052% 1............ | ... 09/30/2014| Redemption ~ 100.0000 86,454 | ..o 86,454 | .....cocounu 86,454 86,454 0 0 0 (U O 0 86,454 0 0 0 3,924 | 12/30/2023
880394 AB 7 |PactivCorp 7.950% 12/15/25........ocoovvveerernincrnis | e 07/15/2014 Credit SUISSE.......ccoevereeririrerans | ervrerinireiererireens | v 6,195,625 | ........ 5,750,000 | ......... 6,258,358 | ........ 6,140,839 | ..ccovvvrerene 0] . (11,612) [ oo 0 [ oeee(11,612) [ i l0 | i 6,129,227 | c.ovvvvrnnncd 0 . 66,398 | ...... 66,398 |..... 270,466 |12/15/2025
88319Q G5 6| Textron Financial Corp 5.125% 08/15/14...........cccoe. | veuee 08/15/2014| Maturity.. ..3,000,000 ,000,000 2,987,550 2,999,021 0 979 0 .3,000,000 0 0 0 ... 153,750 | 08/15/2014
89838@ AB  5|James Campbell Company LLC Series B 5............. | ... 09/30/2014| Maturity. 9,000,000 | ........ 9,000,000 | ......... 9,000,000 | ......... 9,000,000 0 0 0 | covverieeieenn0 | o0 | 9,000,000 0 0 0 ... 376,650 |09/30/2014|2...........
90327Q CS  6|USAA CAPITAL CORP 3.500% 07/17/14........ccccoee | vouue 07/17/2014| Maturity...........coovrerererenriicniians 250,000 | ............ 250,000 | ...coonee. 249,303 249,926 0 74 {1 [ I T4 | e, (1[N I 250,000 0 0 0 6,976 | 07/17/2014| 1FE......
90783W AA  1|UNP RRCO 2006 PASS TRST 5.866% 07/02/....... |..... 07/02/2014|{ Redemption ~ 100.0000............ | covrerermrrerrerrrerenins | overerrens 134,697 | oo 134,697 | oo 132,866 | ..ooerenee 133,312 0 67 (V] I 67 | e (V1 I 133,379 | v (V)N I 1,319 | . 1,319 | .. 7,901 {07/02/2030 1FE......
92890M AA 9| WEAFINANCE/WT FIN AUST 3.375% 10/03/2...... | ..... 07/23/2014{ Call  100.0000.......... 5,000,000 | ........ 5,000,000 | ........ 4,938,100 | ......... 4,944,699 0 3,033 (VN I 3,033 | oo ([ I 4947732 | oo, 0 . 52,268 | ...... 52,268 |..... 392,575 (10/03/2022| 1FE......
92922F 4M 7| WAMU Mortgage Pass-Through Cer 0.445%... 09/25/2014| Paydown............ocuvueverererneenrninns 315,566 | ............ 315,566 | ............ 299,689 0 0 et 15,877 | oo 0 0 0 0 353 |10/25/2045| 1FM.....
92928Q AA  6|WEAFinance LLC 144A 7.125% 04/15/18.......ccccoe. | wevne 07/23/2014{Call ~ 110.0000.... 5,500,000 ,000,000 4,961,000 4,979,865 0 2,281 0 eeeenn2281 | o0 | 4,982,147 | o0 | 517,853 |..... 517,853 |..... 751,925 |04/15/2018 1FE......
92933W AB 4 |WEAFINANCE/WT FIN AUST 6.750% 09/02/1...... | ..... 07/23/2014| Call ~ 100.0000.......... 5,000,000 | ......... 5,000,000 | ......... 4,934,800 4,957,747 0 3,451 0 | oo 3451 | 0 | 4,961,198 | .ocovvvren0 | e 38,802 | ...... 38,802 |..1,389,200 |09/02/2019| 1FE......
94973V AK 3 |WellPoint Inc 5.250% 01/15/16........cccrvvevrvevemrrerans | o 09/11/2014{ Call ~ 106.4940.......... 5,324,700 | ......... 5,000,000 | ........ 4,981,500 | ......... 4,995,425 | ..o 0| v 1,510 [ oo 0 | oo 1,510 | a0 | 4,996,935 | ...oooocvennc 0. 327,765 |..... 327,765 |..... 303,333 [01/15/2016| 2FE......
94983E AH 6 |WFMBS 2005-AR12 2A5 SERIES 2005-AR12 2A5.... | ..... 09/01/2014| Paydown............ccoververerirnrernrrenns 229,697 | ..ocoonnee. 229,697 | ..o 231,491 231,480 0| s (1,783) [ v 0 | coirereeee(1,783) [ viieen0 | e 229,697 0 0 0| oo 4,050 | 06/25/2035| 1FM.....
146900 AG 0|CASCADESINC 7.750% 12/15/17......coovvevvvrrrrcrnn A.. |07/2172014| Call  103.8750.......ccevurmrerercans [ errrrcermrircienrerieis | e 1,812,619 | ......... 1,745,000 | ........ 1,736,275 | ......... 1,738,377 0 809 0 | o809 | o0 | e 1,739,185 | cooovvirnne 0 .t 73,433 | ... 73,433 | ... 81,143 | 12/15/2017| 3FE......
wiwwxk o *1SCHAHIN Il FINAN CO SPV  5.875% 09/25/2.......... F...| 09/25/2014| Redemption  100.0000. 221173 | v 221173 | v 196,012 0 0 751 0 196,763 | o0 | 24410 | ... 24410 | ... 6,168 |09/25/2023| 2FE......
03512T AA 9| ANGLOGOLD HOLDINGS PLC 5.375% 04/15/20... | F... | 09/15/2014| Goldman Sachs & Company....... | c.cceveververnrreins | coveennd 4,985,750 | ......... 4,900,000 | ......... 4,956,742 | ......... 4943123 | oo (U IO (4.211) | o 0 2| 0] 4,938,913 | 0| 46,837 | ...... 46,837 |..... 243,622 |04/15/2020| 3FE......
67576G  AA 5| ODBRCHT OFFSHRE DRLL FIN 6.750% 10/01/.... | F...[09/01/2014| Redemption ~ 100.0000............ | coeererrrerrvmmmrrerrnns [ vervririnns 157,500 | wovvevrenee 157,500 | .oovoveene 157,862 | ..ocvoenee 157,857 0 (22) (V1 I (7} E— (1[N I 157,835 | e (V1 I (335) [ covvuene (335) | oo 8,002 |10/01/2022 2FE......
81775# AB  5|SES Global Series B 5.830% 09/30/15.................... F...|09/30/2014| Redemption ~ 100.0000............ | oovererermeermrrrvrnns | crvrire 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 0 0 0 (V1 IO (V] IO 1,000,000 0 0 (VN 58,300 |09/30/2015] 2...........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
cusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
98372P  AF 5| XL Capital Ltd  5.250% 09/15/14.......ccovvvririrnririinns F...[09/15/2014] MatUMItY. .....o.ovvirererinrsirensnnrnns | ervviienssissnisnisninnns | crnneans 4,000,000 | ......... 4,000,000 | ......... 3,982,360 | ......... 3,998,465 | ..o [V 1,535 | oo (L] I 1,535 | oo [\ 4,000,000 0 0 0 ... 210,000 |09/15/2014| 2FE......
3899999. Total Bonds - Industrial And MISCEIIANEOUS. ... cuuuirsuirerressirsssisserssessssess sttt | nenes 167,154,025 | ... 165,480,395 | ..... 164,572,060 | ..... 162,912,378 0 288,776 [\ 288,776 | o0 | e 165,449,704 .0 ]..1,704,319 |..1,704,319 | 13,140,448 XXX
8399997. Total Bonds - Part 4, .....225,641,508 | ... 223,967,878 | .....224,620,720 | ..... 220,696,675 .(1,276,718) | . ...(1,276,718) 223,937,187 .0 1..1,704,319 |..1,704,319 | 14,947,942 XXX....
8399999, TOtAI BOMAS. ... veesreserssereesersesessees s8££t | s 225,641,508 | ... 223,967,878 | ..... 224,620,720 | ..... 220,696,675 ..(1,276,718) (1,276,718) | cvvvenn0 | 223,937,187 .0 1..1,704,319 [..1,704,319 | 14,947,942 XXX
Common Stocks - Industrial and Miscellaneous
817270 33 3| Sentinel Group Fds Inc Total Return Bond...........cccce. | e 08/26/2014| Distribution............ccreverreervvrrnes | cevee 933,709.150 | ....... 10,252,127 | coveveeee XRX s | i 9,399,321 | ......... 9,687,384 | ..... (454,562) | ...ooocvvrrennn (U RN 0. (454,562) | .....covvnvne (VN I 9,399,321 | covvrrennnnd 0 . 852,806 |..... 852,806 |..... 166,500 [
817270 34 1| Sentinel Group Fds Inc Total Return Bond.........ccooee | vouee 08/26/2014| Distribution............c.cocrevvveevernes | vevee 918,984.610 | ....... 10,053,692 | ...coooreee XXX eriois | cviiinee 9,240,585 | ......... 9,547,758 | ..... (429,455) | ..ovvvvirrines (VI IO 0 [ . (429,455) | ..o 0 [ e 9,240,585 | ....ovverenn 0 . 813,107 |..... 813,107 |..... 122,282 [
817270 35 8| Sentinel Group Fds Inc Total Return Bond.........cccoee. | e 08/26/2014| Distribution...........coccrevrniiniienns | wonee 929,498.870 | ....... 10,196,603 | ....oceee XXX oriois | oviinnns 9,354,701 | ......... 9,650,723 | ... (454,468) | .....ocoovennnnn [ RN 0] . (454,468) | .....coonn. [V 9,354,701 | coovivvnnnnnd 0 ... 841,902 |..... 841,902 |..... 158,446 [
9099999. Total Common Stocks - Industrial and MISCEIIANEOUS....................coo.everveveireereeeereevieseereeieseeeeeeeseseesseeesessessesesesseenaseseenssesessnsensesnesesesnes | evveees 30,502,422 | ... XKXoooein [ v 27,994,607 | ....... 28,885,865 | ..(1,338,485) | ...ccvvvrrrennn [ 0] ....(1,338,485) | ..ooovvernnne [V 27,994,607 | oo 0 [..2,507,815 |..2,507,815 |..... 447,228 XXX
9799997 Total CommOn StOCKS = PaMt 4. s 30,502,422 | ... XKXoivi [ v 27,994,607 | ....... 28,885,865 | ..(1,338,485) | ...ccovrerinnnd 0 [ oo 0] ...(1,338,485) | ..oovvvernene 0] . 27,994,607 | ool 0 ]..2,507,815 |..2,507,815 |..... 447,228 XXX
9799999, TOtAl COMMON SHOCKS. ... rvurteereserestess s eesssems ettt | cbiees 30,502,422 | ... XKX i [ v 27,994,607 | ....... 28,885,865 | ..(1,338,485) | ...cvvvrerinnn [ 0] ....(1,338,485) | .coovvvernens [V 27,994,607 | covovvrnns 0 ]..2,507,815 |..2,507,815 |..... 447,228 XXX
9899999. Total Preferred and COMMON SHOCKS. .........uuiiuiiiiiisieisesesesessssis it ssss st ees sttt ettt nnsensts | cnnens 30,502,422 [ ... XXXoevivi | e 27,994,607 | ....... 28,885,865 | ..(1,338,485) [ ...ocovrvnnnd 0 .(1,338,485) | ..o 0 | i 27,994,607 ..2,507,815 |..2,507,815 |..... 447,228 XXX....
9999999. Total Bonds, Preferred and Common Stocks OO OO OO OSOPOPOPOPPPRPPORPPOS PPOONY 256,143,930 |....c... XXXoriiir | s 252,615,327 49,582,540 | ..(1,338,485) | ..(1,276,718) ...(2,615,203) | ... 0] ... 251,931,794 4,212,134 | ..4,212,134 | 15,395,170 XXX....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b]

Purchased Options - Hedging Effective - Call Options and Warrants

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00IU RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.03/28/2014(.06/27/2014] ......6,807 | ..oooorrvrreernaccd 0 {...1,152.0000 | ..oooovruvrrernnec (VI [ 510,525 | .oovoovcrrrenid LV IO 118,119 [ oo | e 118,119 |........ (392,406) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OHA RTY Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.10/07/2013|.10/07/2014 ......6,624 ....1,066.0000 0 0 242,854 .242,854 ..(643,585) 0 0 0 0

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OHC RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014] .....6,136 | ...ocorvvvvreernacc 0 |...1,090.0000 503,152 0 0 109,575 | .ovees | covrreeee 109,575 |........ (613,024) 0 0 0 0 0001.....covvevn.

Russell 2000 OTC Call Option Equity/In

9RGOOOHE RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/21/2013[.10/21/2014] ......4,083 | .....cccevvrvvrnecc 0 |...1,112.0000 306,919 0 0 168,410 | ..occes | v 168,410 |........ (254,898) 0 0 0 0 0001.....ovvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OHG RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/28/2013[.10/28/2014] .....5,805 | .....cccovvvvvrnenc 01...1,118.0000 |......... 439,613 0 0 267517 | ccvvvee | e 267,517 |........ (323,636) 0 0 0 0 0001.....ove...

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOHI RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/07/2013|.11/07/2014| ......5,458 | ......cccoeuvvreere. 0 {...1,079.0000 |......... 427471 0 0 179,596 | ..oovs | covvveene 179,596 (524,860) 0 0 0 0 0001.....oe....

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OHK RTY Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.11/14/2013[.11/14/2014] .....5,758 | ....covevvvreernacc 01...1,111.0000 |......... 447,972 0 0 79,891 | oovves | o 79,891 |....... (539,041) 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OHM RTY Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.11/21/2013[.11/21/2014] .....3,653 | ..oooovvvvreernac 0 |...1,120.0000 289,171 0 0 2811 | | 42411 | ... (334,748) 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RGO0OHO RTY Multiple N/A........ dex Bank of America EYKN6V0OZCB8VDIIULBSO.. [.11/27/2013|.11/28/2014] ......5,686 | .................... 0 {...1,141.0000 |......... 452,947 0 0 295,242 | ....... 295,242 |...... (157,705) 0 0 0 0 0001.....vvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OHQ RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013|.12/05/2014] .....4,393 | .......cccovvvvvenn 01...1,131.0000 |......... 364,619 0 0 253,406 |....... 253,406 |........ (181,122) 0 0 0 0 0001....cvveree

Russell 2000 OTC Call Option Equity/In

9RGOOOHS RTY Multiple NAA........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013|.12/12/2014] ......6,567 | .......ccccovuvveent 0 {...1,107.0000 |......... 525,360 0 0 457,935 | ..coos [ v 457,935 |........ (294,263) 0 0 0 0 0001.....ovvvrne

Russell 2000 OTC Call Option Equity/In

9RGOOOHU RTY Multiple N/A........ dex Bank of America EYKN6V0OZCB8VDIIULBSO.. |.12/20/2013[.12/19/2014] ......4,126 | .................... 0 |...1,146.0000 |......... 343,902 0 0 225,283 | ....... 225,283 |........ (153,904) 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOHW RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/27/2013|.12/26/2014| ..... 4,556 | .......corvevvreenn. 0 |...1,161.0000 396,372 0 0 21,380 | .ovees | cerrerrenne 21,380 | ... (370,640) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGOOOHY RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/07/2014(.01/07/2015] .....3,758 | ..oooovvvrrerrnacc 0 {...1,158.0000 | ....coovuvrrernnecd (V1 I 281,850 | ..ovverrreriennn (U [ 24,966 | ....... | oo 24,966 |....... (256,884) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00IA RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014(.01/14/2015] ......4,641 | ....coovevrrvvrnecc 0 {...1,163.0000 | ....corverrrrerrnec (VI [ 371,280 | oo LV IO 242,667 | ..cco. | covreen 242,667 |........ (128,613) 0 0 0 0 0001.....covvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00IC RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/21/2014/.01/21/2015| .....2,126 | ...cvvvvrrnrrrennne 0 {...1,176.0000 | ....ccverrrrerrnec (VI I 176,968 0 9,428 |....... 9,428 |........ (167,540) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OIE RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/28/2014(.01/28/2015| ......4,481 | ....ccvvvvvvvrrnecc 0 {...1,138.0000 | ....cverrrrerrenc 0 | 285,619 | oo (U IO 286,641 | ..o | oo 286,641 | ............. 1,022 0 0 0 0 0001.....ovvern.

Russell 2000 OTC Call Option Equity/In | Credit Suisse FB

9RG000IG RTY Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/07/2014|.02/06/2015 ......3,170 | ...ovvvvrnvrrennne 0 {..1,117.0000 | ..oooorerrrrerranc (VI I 265,075 | ..ooovevrrerennn LV IO 237,015 | .o [ v 237,015 |......... (28,060) 0 0 0 0 0001.....ovvevn.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00II RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.02/14/2014(.02/13/2015] .....5,935 | ...ocoevvvrrernacc 0 {...1,149.0000 | ....ccocorrrrerrancd (VI I 445125 | .o (U 79,528 | ..covt | cevvviinnns 79,528 |....... (365,597) 0 0 0 0 0001.....covev..

Russell 2000 OTC Call Option Equity/In

9RG000IM RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/28/2014(.02/20/2015| .....4,810 | ...ocovvvvevrnancd 0 {...1,149.0000 | ....ccooorrrrvrrancd 0 | 396,055 | ..o (U IO 257,532 | ccore [ v 257,532 |........ (138,524) 0 0 0 0 0001.....cvvev..

Russell 2000 OTC Call Option Equity/In

9RGO00IK RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/21/2014].02/20/2015| ......2,645 | ....covevvvvvrrnncc 0 {....1,165.0000 | ....covvrrrrvrrnncd 0 {reerne 216,255 | ..ovvvrrierinnnnd (1 IO, 154,395 [ .ooees | corrreens 154,395 |.......... (61,860) 0 0 0 0 0001.....vvvrn.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000IO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/07/2014|.03/06/2015] .....4,978 | .........ccoooeee. 0 {....1,203.0000 | .coooovvurrrrrnnnc (V1 428,307 | .ooovvrrieiinennnd (1 [ 17,385 | oo [ v 17,385 |........ (410,922) 0 0 0 0 0001.....ovvvrn.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
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Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000IQ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2014|.03/13/2015| ......5,824 | ...covoorvvvrrennne 0 {...1,181.0000 | ..oooorrrrrrerrnecd (V1 I 517,404 | ..o (U 43,882 | .covvet | e 43,882 |...... (473,522) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RG000IS RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.03/21/2014(.03/20/2015| ......4,976 | ....ccoeevvvvvrneccd 0 {...1,194.0000 | ...ooovrrrrrernnnc (VI I 421,169 | oo LV IO 269,874 | ..cco. | oo 269,874 |....... (151,295) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00IW RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.04/07/2014(.04/07/2015| ......5,388 | .....cccccvrvvrnuccd 0 {...1,136.0000 | ...ocovevrrrerrnec (VI I 458,950 | ...ovvrrverrnn LV IO 422,160 | ..cooo [ s 422,160 (36,790) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00IY RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.04/14/2014(.04/14/2015] ......6,922 | .....coeevvvevrnecc 0 |...1,115.0000 0 595,984 0 609,386 | ....... [ .oruenn 609,386 |........... 13,402 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00JA RTY Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.04/21/2014|.04/21/2015 .....4,114 +.1,142.0000 | .oovvrvevrrirenn0 | s 347,962 0 99,142 | ....... 99,142 0 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JC RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014|.04/28/2015 ......8 437 | ...vvvvvrnvrreenne 0 |...1,117.0000 0 538,777 0 237,405 | ....... | eeerenee 237,405 |....... (301,372) 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00JE RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/07/2014|.05/07/2015 ......6,720 | ......cccoevvvveeree 0 {...1,109.0000 | ....ccocovvrrvrrenc (VI [ 544,589 0 285444 | ....... 285444 | ... (259,145) 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RG000JG RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] .....7,315 | ..oocvvvvvrvvrnnncd 0 {...1,103.0000 | ....ccocorvrrvrrunc 0 | 565,669 | ... (U [ 710,489 | .coovv. | o 710,489 | ........ 144,820 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000JI RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.05/21/2014(.05/21/2015| ......4,304 | ....covvvvrvrrnecc 0 {....1,104.0000 | ....covvvrrvvrnnncd (V1 [ 365,840 | ovvvvverrirrnnned (1 [, 199,495 | .oooes | cerrreens 199,495 |........ (166,345) 0 0 0 0 0001.....vvvrn.

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00JK RTY Multiple dex PLC G5GSEF7VJP5I70UK5573... |.05/28/2014/.05/28/2015 ......6,396 2 1,137.0000 {0 | s 479,700 ..195,682 .195,682 (284,018) 0 0 0 0

Russell 2000 OTC Call Option Equity/In

9RG000JM RTY Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO.. |.06/06/2014(.06/05/2015] ......5,398 | ......ccccoouuvuuncd 0 {....1,165.0000 | ...oooorrrrernnncd (I I 426,442 | ...ooovvvv (U IR 401,730 | oo [ e 401,730 (24,712) 0 0 0 0 0001.....cvvvrne

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014(.06/12/2015] ......6,442 | .......c.ccoeeeenuc 0 |....1,163.0000 0 527,278 0 140,663 | ...cc. | covveeene 140,663 |........ (386,615) 0 0 0 0 0001.....ovvvrn.

Russell 2000 OTC Call Option Equity/In | Credit Suisse FB

9RG000JQ RTY Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/20/2014|.06/19/2015| ... 4 477 | .cvvvvrrnvvrennne 0 |...1,188.0000 0 335,775 0 303,254 | .coovv. | cevrnnnns 303,254 |......... (32,521) 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JS RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/27/2014|.06/26/2015 ......7,087 | ..covvvrrvrrrennne 0 |....1,190.0000 0 580,496 0 105,266 | ...cc. | covvveene 105,266 |........ (475,230) 0 0 0 0 0007.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RG000JU RTY Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.07/07/2014|.07/07/2015] ......4,643 . 1,187.0000 | .0 | e 269,990 ..324,092 .324,092 54,101 0 0 0 0

Russell 2000 OTC Call Option Equity/In

9RG000JW RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.07/14/2014(.07/14/2015| .....7,601 | ...ocovvvvvvrrnncc 0 {...1,166.0000 | .....cooevrrrerrnec (VI I 646,769 0 592,725 | ....... 592,725 (54,044) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JY RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/21/2014|.07/21/2015 ......5,180 | .ccvvvvrrnvrreerne 0 {...1,147.0000 | ....ccoverrrrerranc (VI I 422,895 | ...ooovviiirrenn (U [ 167,638 | ..ooees | covveeene 167,638 |........ (255,257) 0 0 0 0 0001.....cvvevn.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOKA RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/28/2014|.07/28/2015 ......8,740 | ...covvovvvreenn. 0 |...1,140.0000 0 569,530 0 244600 | ....... | ceoeeenne 244600 |........ (324,930) 0 0 0 0 0001......e....

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OKC RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/07/2014|.08/07/2015 ......8,029 | ....oovvvrnvvreene. 0 |...1,120.0000 0 692,903 0 376,710 | covvvrs | v 376,710 |........ (316,193) 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOKE RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/14/2014|.08/14/2015 ......7,609 | .....ccooevvvrveree 0 {...1,143.0000 | ....ccocovvrrvrranc 0 | 648,972 | ..oovvvvvin (U IO 278,249 | ... | oo 278,249 |....... (370,723) 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OKG RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2014).08/21/2015 ......3,957 | ...covivvvvrreenee 0 |...1,160.0000 0 336,464 0 120,426 | ....... | cccvveeee 120,426 |........ (216,038) 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGOOOKI RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/28/2014(.08/28/2015| ......8,225 | .....cccoevvvvrnanc 0 {....1,166.0000 | ...ocovvorrrrrrnncd (VI I 699,125 0 235,996 |....... 235,996 |........ (463,129) 0 0 0 0 0007....crvvrree

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOKK RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/05/2014).09/04/2015| ......3,931 | .ccooovvvrrrrnnnes 0 |....1,170.0000 0 335,314 0 110,737 [ ovvees | v 110,737 (224,577) 0 0 0 0 0001.....vvvrrne
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Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OKO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/19/2014|.09/21/2015| ......3,758 | ...covvvrrrrrennne 0 {...1,147.0000 | ...ocorvvvrrrerrnecd (V1 [ 319,543 | oo LV I 148,387 [ .covees | v 148,387 |........ (171,156) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000KQ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/26/2014|.09/28/2015 ......6,468 | ........ccoeevvvvenne 0 {...1,119.0000 | ..oooormrrrernnecd (VI [ 561,099 | .oovooocrriernnncd LV IO 345917 | oo [ v 345917 |........ (215,182) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837IA SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/21/2014(.07/21/2015] ...23,794 | .....orvvvrerrnacc 0 {...1,974.0000 | ...ooovvrrrrerrnnc 0. 1,193,745 | oo [V I 1,087,621 | ..coov. | veveee 1,087,621 |........ (106,124) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837IH SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/12/2014(.09/14/2015] .....2,171 | cooveorcrrverrna 0 {...1,986.0000 | ....ccvvrrrrerrnec (VI I 121,728 | oo LV [ 115,964 | ..oocee | v 115,964 (5,764) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | RBC Capital

9RGO0OKM SPX Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.09/12/2014|.12/12/2014 ......5,678 +1,161.0000 | ..ovvvvrerrrirrenc0 | s 485,015 .187,017 187,017 ..(297,997) 0 0 0 0

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834LS SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/07/2013(.10/07/2014] .....9,850 | ..ooeovvvrevrnaccd 0 |...1,676.0000 |...... 1,002,139 0 0 2,920,355 |..... 2,920,355 | ........ 936,268 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834LU SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.10/07/2013(.10/07/2014] ... 12,105 | ....covvrvvvernecc 0 |...1,676.0000 |...... 1,231,563 0 0 3,605,890 | ... [...... 3,605,890 | ...... 1,195,135 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834LY SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014 ... 13,4671 | ..oocovvvvrrernacd 0 |...1,710.0000 |...... 1,198,029 0 0 3,523,115 | ... 3,523,115 | ...... 1,147,680 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834LW SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHUT748... |.10/14/2013|.10/14/2014| .....8,789 | ...ccovrrvvrrrrrn 0 {...1,710.0000 |......... 782,221 0 0 2,300,323 | ..occe. | v 2,300,323 | ......... 749,347 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MG SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014| ....43 464 ....1,745.0000 | ...... 4,000,427 0 0 9,848,866 9,848,866 3,295,631 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834ME SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014| ....26,085 | .......cccoeeoeene. 0 |...1,745.0000 |...... 2,400,863 0 0 5,910,815 | ....co. | eeeee 5910815 | ..... 1,977,879 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013|.10/21/2014 ...45,304 | ..........ccooeeee. 0 |...1,745.0000 |...... 4,169,780 | ....ccoovrrrrrrnnnn (1 I [V I 10,265,807 |....... ....10,265,807 | ...... 3,435,148 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013).10/21/2014| ....38,821 | ...cvvvvvrnvrrennne 0 |...1,745.0000 |...... 3,573,085 0 0 8,796,771 | .covees | vevrn 8,796,771 | ...... 2,943,578 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013).10/21/2014| ....27,421 | .covvvvrvrrennne 0 |...1,745.0000 |...... 2,523,829 0 0 6,213,551 [ .cooces | o 6,213,551 | ...... 2,079,180 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MO SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013|.10/21/2014| ....21,632 ....1,745.0000 | ...... 1,991,009 .4,901,773 4,901,773 | ...... 1,640,233 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013|.10/21/2014| .....9,520 | ...ovvvvrmvvreenne 0 |...1,745.0000 |......... 876,221 0 0 2,157,215 | .cooees | e 2,157,215 | ......... 721,848 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013|.10/21/2014| ......7,073 | ccvvvverrrvrrennne 0 |...1,745.0000 |......... 650,999 | ...coovvvinnnn (U N [V I 1,602,729 | ... | veveee 1,602,729 | ......... 536,306 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834MS SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/28/2013(.10/28/2014] ... 14,942 | .....coevvvvvernec 0 |...1,762.0000 |...... 1,429,949 0 0 3,142,249 | ... | ... 3,142,249 | ...... 1,017,462 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG834MU SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/07/2013[.11/07/2014] .....8,969 | ......vvvvvvernancd 0 |...1,747.0000 |......... 861,831 0 0 2,017,610 | ..o | oo 2,017,610 | ......... 649,384 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834MW SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.11/07/2013(.11/07/2014] ... 12,827 | ...ocvevvvrerrnac 0 |...1,747.0000 |...... 1,232,546 0 0 2,898,166 |....... | ...... 2,898,166 921,496 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG834MY SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/14/2013[.11/14/2014{ ... 10,214 | ...oeovvvvrvrrnenc 0 1...1,791.0000 |......... 998,623 | ..o (U N 0 | e 1,882,073 | ... | e 1,882,073 | ......... 610,469 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834NA SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/14/2013|.11/14/2014| ...11,499 | ...coovvvvvrrnne 0 |...1,791.0000 |...... 1,134,491 0 0 2,147,021 | .oovees | e 2,147,021 | ......... 729,054 0 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2013).11/21/2014| ....34,552 | .....oocorvvvrreenne 0 |...1,796.0000 |...... 3,390,588 0 0 6,249,645 |....... | ... 6,249,645 | ...... 2,055,370 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834NQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.11/21/2013(.11/21/2014] ...24,462 | ......vvvvvvernec 0 |...1,796.0000 |...... 2424918 | .o (1 N (U I 4454718 | ..oco. | o 4,454,718 | ...... 1,472,456 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2013|.11/21/2014| ....38,004 | .....oocoevvrreenne 0 |...1,796.0000 |...... 3,729,333 0 0 6,874,031 | .cocces | v 6,874,031 | ...... 2,260,716 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2013|.11/21/2014| ....33,594 | ....ooverrvvrreenne 0 |...1,796.0000 |...... 3,330,173 0 0 6,076,365 |....... | ...... 6,076,365 | ...... 1,998,382 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834NO SPX Multiple dex PLC G5GSEF7VJP5I70UK5573... |.11/21/2013(.11/21/2014] ....18,855 ....1,796.0000 | ...... 1,869,096 0 0 3,433,640 3,433,640 | ...... 1,134,950 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834NC SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/21/2013[.11/21/2014] .....9,967 | ...ocorvvvrvrrnnccd 0 {...1,796.0000 |......... 984,441 | oo (U N (U I 1,798,620 | ....... | weeeee 1,798,620 | ......... 580,280 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/21/2014| ....36,757 | ....cvvvvevvvreenee 0 |...1,796.0000 |...... 3,606,964 0 0 6648478 |....... ... 6,648,478 | ...... 2,186,537 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NE SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013.11/21/2014| ......8,102 | ......ccvevvvveene. 0 |...1,796.0000 803,151 0 0 [ e 1,465,461 | ..... | .o... 1,465,461 | ......... 481,958 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/27/2013|.11/28/2014| ...19,748 | ......cccoeuvvvvene. 0 |...1,807.0000 |...... 1,939,451 0 0 3,385,801 | ..o [ voneee 3,385,801 | ...... 1,103,055 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834NU SPX Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013|.12/05/2014] ....17,262 ....1,805.0000 | ...... 1,726,200 0 0 3,000,907 3,000,907 953,233 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834NW SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013|.12/12/2014] ...10,843 | .................... 0 |...1,775.0000 |...... 1,084,300 0 0 2,190,650 |....... | ..eou 2,190,650 | ........ 691,955 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG834NY SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013|.12/12/2014] ...13,096 | ..........c......... 0 |...1,775.0000 |...... 1,309,600 0 0 2,645,832 | ....... | e 2,645,832 835,732 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG8340G SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...37,485 | .....cccovvvvrncc 0 {...1,818.0000 |...... 3,748,500 0 0 6,153,259 | ....... | oo 6,153,259 | ...... 1,908,940 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG8340E SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] ...23,912 | c.ovvorecvrier 0 {...1,818.0000 |...... 2,369,679 0 0 3,967,387 | ..cooe [ ounes 3,967,387 | ...... 1,269,404 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG83400 SPX Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013|.12/19/2014] ....27,965 ....1,818.0000 | ...... 2,796,500 ..4,590,527 4,590,527 | ..... 1,424,130 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG8340A SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] ... 10,493 | ...ooovvvvriernacc 0 |...1,818.0000 |...... 1,039,856 | ...voocrriernnnd (0 N [V I 1,740,958 | ....... | weee. 1,740,958 | ........ 557,036 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG8340! SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...32,778 | ....ccoeevvrvrrnanc 0 |...1,818.0000 |...... 3,277,800 0 0 5,380,593 | ....c.. [ euned 5,380,593 | ...... 1,669,234 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG8340K SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...37,045 | ......cccovvvvrnerc 0 {...1,818.0000 |...... 3,704,500 0 0 6,081,032 | ....... | oo 6,081,032 | ...... 1,886,533 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG8340C SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] .....8,249 | ...ooovvvvrrernac 01...1,818.0000 |......... BI1TAT6 | oo (U N (U I 1,368,642 | ....... | weeee 1,368,642 | ......... 437,910 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG8340M SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...30,578 | .....cccoovvvvrnurcd 0 |...1,818.0000 |...... 3,057,800 0 0 5,019,457 |...... [ ...... 5,019,457 | ...... 1,557,198 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG8340Q SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.12/27/2013|.12/26/2014| ....20,349 | .......ccceuvvveene. 0 |...1,841.0000 |...... 1,872,108 0 0 2,968,682 |....... | ... 2,968,682 | ......... 916,227 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG8340S SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.01/07/2014|.01/07/2015] ... 16,274 | ....covvvrrerrnncc 0 {....1,926.0000 | ..oooovvurrrernnned 0| 1,546,030 | .ovvovoerrirrnnned [V IO 2,463,518 | ... | oo 2,463,518 | ......... 917,488 0 0 0 0 0007....crvvrree




Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¥'9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
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S&P 500 OTC Call Option Equity/In

9PG8340U SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014(.01/14/2015] ... 16,113 | ...oeorerrrvrrnnccd 0 {...1,839.0000 | ...ocorvrrrrerrnec 0. 1,611,300 | covveorrriernnncd [V IO 2,431,652 | ..ooces | e 2,431,652 820,352 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG8340W SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/21/2014/.01/21/2015| ... 13,478 | ...covvvvrvvrrennne 0 {...1,844.0000 | ....oovevrrrerrncc 0. 1,310,870 | covvevrrrrernnacd [V IO 2,004,678 |....... | oo 2,004,678 693,808 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG8340Y SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.01/21/2014/.01/21/2015| ....24,254 | ......ocrvvvvveenne 0 {...1,844.0000 | ....cooevrrrerrnnc 0. 2,358,944 | ..ot [V IO 3,607,469 |....... | ... 3,607,469 | ...... 1,248,525 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834PI SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ... 15,647 | c.oooornvvriernacc 0 {...1,844.0000 | ....ccooorrrrerrnnc 0. 1,521,827 | oo (U I 2,332,106 | ..occ. | covre 2,332,106 | ......... 810,279 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PG SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.01/21/2014|.01/21/2015 ....29,369 ....1,844.0000 | ....coovvvvrirnan0 | 2,856,429 .4,368,260 4,368,260 | ...... 1,511,831 0 0 0 0

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834PA SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ...29,944 | .....coevvvrvvrnacc 0 {...1,844.0000 | ....ccooorrrrerrnnc 0. 2,912,353 | oo (U I 4,463,001 | ...ccc. | oo 4,463,001 | ...... 1,550,647 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834PE SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ....35,644 | .........ccoocrnuc 0 {...1,844.0000 | ....ccccovvrrvrrenc 0. 3,466,735 | ...covvriinn (U I 5,312,557 | .cocoes | o 5,312,557 | ...... 1,845,821 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PC SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.01/21/2014.01/21/2015| ....46,025 | .......ccceeveveene. 0 {...1,844.0000 | ....ccccovrrrvrrenc 0. 4476,392 | ...ovvvrrennns (U I 6,845,624 |....... | ...... 6,845,624 | ...... 2,369,233 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.01/28/2014.01/28/2015| ......8 474 | ......ccvevvvveene. 0 |...1,793.0000 0 850,366 [V I 1,638,281 | .covvvt | voveee 1,638,281 | ......... 787,915 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PK SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.01/28/2014|.01/28/2015 ....10,856 ..1,793.0000 | ..ovovevviirenn0 | 1,089,400 ..2,098,794 2,098,794 | ...... 1,009,394 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834P0O SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015| ......6,233 | .........cc.o....en. 0 {....1,797.0000 | .cooovvvurrrrrnnncd (VI I 646,300 | ..ooovvrreernnn [V I 1,184,512 | .oooves | o 1,184,512 538,212 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG834PQ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015] ....12,827 | ....covevrverrnncc 0 {....1,797.0000 | .coooorvurrrrrnnnc 0. 1,330,032 | covvovrrrierinnnd [V IO 2,437,628 | ...cc. | oo 2,437,628 | ...... 1,107,596 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PU SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/14/2014/.02/13/2015| ... 10,399 | ...ovvvvrvrrrennne 0 |....1,839.0000 0 998,200 (1 IO 1,636,242 | ..cooo. | oo 1,636,242 | ......... 638,042 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/14/2014/.02/13/2015| ......8,398 | ...cvvvvrmvrrennne 0 {...1,839.0000 | ...ooorrrrrernnnc (VI I 806,124 | ..ooooorriernnnnd [V I 1,321,392 | oo | e 1,321,392 | ......... 515,268 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QK SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014|.02/20/2015 ....21,321 ....1,836.0000 | ...oocorvvvrrirran0 | 2,033,384 ..3,424,120 3,424,120 | ...... 1,390,736 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ... 11,769 | ...cvvvevrnvrrennne 0 {...1,836.0000 | ....coverrrrerrnec 0. 1,122,410 | oo [V I 1,890,083 | ....... | wweeee 1,890,083 | ......... 767,674 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PY SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 17,912 | ...covvevrrvrreenne 0 {...1,836.0000 | ....coverrrrerrnnc 0. 1,708,267 | ..ovoovevriernnncd [V I 2,876,640 |...... | ... 2,876,640 | ...... 1,168,372 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QG SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014|.02/20/2015| ... 19,774 | ..vvvvrrvvreenne 0 {...1,836.0000 | ....ccooorrrrerrunc 0. 1,885,846 | ....coovvvrvernnnnd (U I 3175674 | .oooes | oo 3,175,674 | ...... 1,289,828 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QlI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014|.02/20/2015| ....26,489 | ......ccovevvvveenee 0 |...1,836.0000 0 2,526,256 (U I 4,254,003 |...... | ... 4,254,093 | ...... 1,727,837 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QE SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ....28,732 | ....covvvvvvreenee 0 1...1,836.0000 | ....cccovvrrvrrunc 0 ... 2,740,171 | oo (U I 4,614,315 | ... | ... 4,614,315 | ...... 1,874,144 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QA SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 19,567 | .....ooccvevvvvvenee 0 1...1,836.0000 | ....cccooovrrvrrunc 0. 1,866,105 | .....ocvvvrvernnnc (U I 3,142,430 |....... | oo 3,142,430 | ...... 1,276,325 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014|.02/20/2015] ... 17,879 | ...covvvvvvvvrrnnnee 0 {....1,836.0000 | ..oooorrrrrrnnne 0| 1,705,120 | covvovvvrriernnnad [V IO 2,871,340 | .coooes | o 2,871,340 | ...... 1,166,220 0 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ....29,675 | ...covvvvrnvrrennne ....1,836.0000 | ...covvvrrncrrinnns 0. 2,830,105 | ..covvverrcrrennns [V I 4,765,760 |....... | ...... 4,765,760 | ...... 1,935,655 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834Q0 SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2014(.02/20/2015| ......6,007 | ...ooovvcvveernacc +...1,839.0000 | ..ovvvvrrncrrinnns (VI [ 576,672 | .ovvvorcrreerd LV IO 869,061 | ..o [ o 869,061 292,389 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834QQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2014(.02/20/2015] ... 15,784 | .....covvvveernacc ....1,839.0000 | ..ovvvvrrnrrirnns 0. 1,515,264 | ....ccoovvvrverd [V I 2,283,545 | ....... | oo 2,283,545 | ......... 768,281 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/07/2014|.03/06/2015| ......5,926 | .....oveorcvvreenee ....1,878.0000 0 595,444 0 776,893 | ..oovv. | covevnnne 776,893 |......... 181,449 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QU SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/07/2014|.03/06/2015| ....10,665 | ........ccoeevvveere. ....1,878.0000 | ...ovvverrevrrennns 0. 1,071,619 | oo (U I 1,398,172 | ccovves | oo 1,398,172 326,553 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QY SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/14/2014/.03/13/2015| ... 14,562 | ......ocorevvvreenee ....1,841.0000 | ..ovvverrrrrennns 0. 1,496,537 | .oovoovvvrreernnnd (U IO 2,340,340 |....... | oo 2,340,340 | ......... 843,803 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QW SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/14/2014|.03/13/2015 ......8,299 ....1,841.0000 | ..coccvvvvvrireanc0 | s 852,888 1,333,778 1,333,778 | ......... 480,890 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RC SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ....18,076 | ......ccoevvvvvenee ....1,867.0000 | ...vvvvvvrrennnn 0. 1,807,600 | ..oooooreernnnnd (U I 2,577,261 | .coooes | o 2,577,261 | ......... 769,661 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RG SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ....33,640 | ......cccceuvevvere. +...1,867.0000 | ..ovoovvrrved 0 [ 3,364,000 | ...oocovrvvend [V I 4,796,362 | ....... | oo 4,796,362 | ...... 1,432,362 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RE SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ....28,090 | ......cccceevvvveree +...1,867.0000 | ..ovvovvrvvennd 0 . 2,809,000 | ...ovrrrrrrrrenen (U I 4,005,048 |....... | .o 4,005,048 |...... 1,196,048 0 0 0 0001....cvvvree

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834RM SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014|.03/20/2015] ....28,165 | ..........ccooeee. +...1,867.0000 | ..ooooovrrd 0. 2,784,392 | .coovvirrirrinnns [V I 4,059,702 | ....... | oo 4,059,702 | ...... 1,275,310 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.03/21/2014(.03/20/2015] ....34,749 | .........ccccvvee. +...1,867.0000 | ..ooooovrrid 0 . 3474,900 | ..o (U I 4,954,483 | ...... | ... 4,954,483 | ...... 1,479,583 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834RO SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014|.03/20/2015| ....27,249 | ...coovvrvvvrrennne +...1,867.0000 | ..vvvvrrnrrinnns 0. 2,693,836 | ..oovvvrirrinnns (U IO 3,927,670 | ..ccc. | v 3,927,670 | ...... 1,233,834 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ... 41,173 | cecvvvverrcvrrennne +...1,867.0000 | ..ccvvvvrrnrrinnns 0 | 4,117,300 | oo [V I 5870411 [ .cooees | v 5870411 | ...... 1,753,111 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ... 11,813 | ccvvvvevrnvrreenne +...1,867.0000 | ...cvvvvrrnrrennns 0. 1,181,300 | covvevvnriernnncd (U I 1,684,287 | ...... | wooe. 1,684,287 502,987 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/28/2014/.03/27/2015| ....19,950 | ....ovvvvrvrvreenne ....1,858.0000 | ...vvvvrrnvrrennns 0. 1,995,000 0 3,005,090 | ...co. [ veunes 3,005,090 |...... 1,010,090 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/28/2014|.03/27/2015| ......6,234 | ...vvvvvrnvrrennne ....1,858.0000 0 623,400 0 939,034 |....... 939,034 |......... 315,634 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834RU SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.04/07/2014(.04/07/2015| ......8,6671 | ...ocovvvvrrvrnacc ....1,845.0000 | ...ovvvvrrrreennn (VI [ 866,100 | ...veovvurrerenncd (U I 1,407,325 | ....... | veeeee 1,407,325 | ........ 541,225 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834RW SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.04/07/2014(.04/07/2015] ... 14,032 | ....orvvvvrvernacc ....1,845.0000 | ...oovvorvrrennns 0. 1,403,200 0 2,280,059 | ....... | oo 2,280,059 | ......... 876,859 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834RY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/14/2014.04/14/2015 ......6,309 ....1,831.0000 0 621,437 0 1,107,830 1,107,830 | ......... 486,393 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834SA SPX Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.04/14/2014(.04/14/2015] ... 18,824 | ......ccoccvvevvec ....1,831.0000 | ...ovvvvrrcrrennns 0. 1,854,164 | ....ccoovvvrvrnnnnd (U I 3,305,403 |....... | ... 3,305,403 | ...... 1,451,239 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.04/21/2014(.04/21/2015] ....28,442 | .........ccoonree. +..1,872.0000 | .ovvvevrvnrrennns 0. 2,778,215 | coovvvvivrirrinnns [V I 4,108,105 | ....... | voovos 4,108,105 | ...... 1,329,891 0 0 0 0007....crvvrree

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.04/21/2014|.04/21/2015] ....25,520 | ....oovvvveevrrnnee. 2. 1,872.0000 | covvvevvrived 0 . 2,492,794 | ..cooovvnnnrrriinnn (I 3,686,058 |....... | ... 3,686,058 |...... 1,193,264 0 0 0 0001.....vvvrrne
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/21/2014|.04/21/2015| ....15,054 | ...cvvvvrnvrrnnnne 0 {...1,872.0000 | ..oooovrrrrerrnec 0. 1TAT0A75 | oo [V IO 2,174,370 | ..o | oo 2,174,370 | ......... 703,895 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834SC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/21/2014(.04/21/2015] ... 11,657 | covvoovncvriernacc 0 {...1,872.0000 | ..oooovrurrrerrnec 0. 1,118,489 | oo [V IO 1,695,174 | .ccoov. | voveee 1,695,174 | ......... 576,685 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SG SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....31,781 | cccvvvverrcvrreenne 0 {...1,872.0000 | ...ooorrrrerrnnc 0. 3,104,368 | ...oocvrverrennn [V I 4,590,384 |....... | ... 4,590,384 | ...... 1,486,016 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ... 25477 | ...cvvvevrvrreanne 0 {...1,872.0000 | ...ooovrrrrerrnec 0. 2,488,593 | ..o (U IO 3,679,847 | .coooes | v 3,679,847 | ...... 1,191,253 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SI SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015 ....30,269 ....1,872.0000 | ...ooorvvrrririan0 | 2,956,676 .4,371,994 4,371,99% | ..... 1,415,318 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834S0 SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....33,763 | ...ovvvvrvrreenne 0 {...1,872.0000 | ...ocoerrrrerranc 0. 3,297,970 | ..ovvvvrrerinennn (U I 4,876,660 |....... | ...... 4,876,660 | ...... 1,578,690 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....34,820 | ......cccoeevvveenee 0 {...1,872.0000 | ....ccooorrrrvrranc 0. 3,401,218 0 5,029,331 | ... 5,029,331 | ...... 1,628,113 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834SU SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/28/2014|.04/28/2015| ......5,494 | ......ccvvvvvveene. 0 {...1,869.0000 | ....cccoovvrrvrrunc 0 | 549,400 | ..ooovvvvrriernnnnd (U I 809,620 |....... [ oo 809,620 | ......... 260,220 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834SW SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014|.04/28/2015| ....18,840 | ......ccooevvvvvrree 0 1{....1,869.0000 | ....coovvrrrrrrrnnc 0. 1,806,379 | covvovvrrerrnnd [V I 2,806,740 | ....... | oo 2,806,740 | ...... 1,000,361 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834TA SPX Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/20141.05/07/2015| ....12,331 ....1,878.0000 | ....ccocovvrireanc0 | s 1,181,186 ..1,750,210 1,750,210 ...569,024 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834SY SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/2014(.05/07/2015] ......6,522 | ......ccccoouervecc 0 |...1,878.0000 0 624,742 0 925,705 |....... 925,705 | ......... 300,963 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG834TC SPX Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO.. |.05/14/2014(.05/14/2015] .....5,676 | ......ccccoouuruenc 0 |...1,889.0000 0 535,985 0 772,219 | oo | e 772,219 |......... 236,234 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG834TE SPX Multiple N/A........ dex Bank of America  EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] ... 17,612 | c.oooovvvvverrnnccd 0 {...1,889.0000 | ....covvrrrerrnecd 0| 1,663,101 | covvovvrrriernncd (U IO 2,396,109 | ...ccc. | vevre 2,396,109 | ......... 733,008 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014/.05/21/2015| ....20,418 | ....covvvrnvrrennne 0 1{...1,888.0000 | ....coorrrrerrnec 0| 1,939,710 | covvevrcrrverd [V IO 2,814,065 |....... | oo 2,814,065 | ......... 874,355 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TU SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014|.05/21/2015 ....27,590 ....1,888.0000 | ..ooorvvvrrirran0 | e 2,621,050 ..3,802,530 3,802,530 | ...... 1,181,480 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014/.05/21/2015| .....9,719 | ccvvvvvrrcvrreenne 0 |...1,888.0000 0 923,305 [V I 1,339,499 | ..o | oo 1,339,499 | ......... 416,194 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834TG SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/21/2014(.05/21/2015] ... 11,981 | ...oeorvvvvrvrrnanc 0 {...1,888.0000 | ....cooerrrrerrunc 0. 1,099,377 | covvoocrriernd [V I 1,647,430 | .cooves | o 1,647,430 | ......... 548,053 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TO SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014|.05/21/2015| ....35,413 | ...ovvvvrnvrrennne 0 {...1,888.0000 | ....ccooovrrrerrnnc 0. 3,364,235 | ..oovvvriiinn (U I 4,880,718 | ....... | oo 4,880,718 | ...... 1,516,483 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014|.05/21/2015| ....38,877 | ...vvvvvvvvrreenne 0 {...1,888.0000 | ....ccooovrrrvrrunc 0. 3,693,315 0 5,358,136 |....... 5,358,136 | ...... 1,664,821 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....35,381 | ...vvvvvvvvrrnenee 0 1...1,888.0000 | ....cccoovvrrvrrunc 0. 3,361,195 | oo (U I 4,876,307 | ....... | oo 4,876,307 | ...... 1,515,112 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....31,181 | .ccvvvvvrrneenee 0 1...1,888.0000 | ....cccoovvrrvrrunc 0. 2,962,195 | ..oovvverrrrennns (U I 4,297,452 | ....... | ...... 4,297,452 | ...... 1,335,257 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834UM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/28/2014|.05/28/2015| ... 15,572 | ....ooovvevvvveenee 0 {....1,910.0000 | .coooovvurrrrrnancd 0| 1,479,340 | oo [V I 1,935,611 | covvves | vovene 1,935,611 | ......... 456,271 0 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834UK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2014|.05/28/2015| ......5,734 | .ccvvvvvrcvrrennne 0 {...1,910.0000 | ...ooorvrrrerrnecd (V1 I 544730 | coovoorcrriernd (U IO 712,740 | ccovves | v 712,740 | ......... 168,010 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834U0 SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015| ......8,233 | ......vevvvevrnnccd 0 {...1,949.0000 | ...ocorvvvrrrerrnecd (V1 I 779,99 | oo LV IO 828,147 | .coos [ oo 828,147 | ........... 48,152 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834UQ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015] ....11,398 | ......cccvvvvrnecc 0 {...1,949.0000 | ....crvvrrrrerrnec 0. 1,079,847 | oo [V I 1,146,510 | .ccovv. | voeeee 1,146,510 | .......... 66,663 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834US SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/13/2014|.06/12/2015| ......5,423 | ...covvevrvrreenne 0 |...1,936.0000 0 525,814 0 597,179 | covvves | v 597,179 | oo 71,364 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834UU SPX Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014|.06/12/2015 ....17,519 +...1,936.0000 | ...ooorvvvvrirran0 | s 1,698,642 ..1,950,304 1,950,304 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834UA SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ....23,282 | .......ccvvvvvrnecc 0 {...1,901.0000 | ..cooovvrrrrerrnnc 0. 2,211,790 0 2,220,033 |....... 2,220,033 8,243 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834UC SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ... 42,285 | .................... 0 {...1,901.0000 | ....ccoeorrrrvrranc 0. 3,962,355 | ....coovriirenenn (U I 4,032,047 | .cocoes | oo 4,032,047 69,692 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834UI SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ... 17,322 | ....oovvnvvvernacc 0 {...1,901.0000 | ....ccoeorrrrvrranc 0. 1,653,285 | ....coovvvriernnnnd 0 [ e 1,666,827 | ....... | ... 1,666,827 | ........... 13,542 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834UG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ....32,351 | ...ooovvvvvvernaccd 0 [...1,901.0000 | ...ccovvrveerrrrnnne 0| 3,027,840 | ..oovvrvirrirnnn [V IO 3,113,007 [.cooers | vorree 3,113,007 85,167 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834TW SPX Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015] ......8,966 ....1,963.0000 | ....ccocovvveiean0 | s 1,017,355 0 853,592 |....... 853,592 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834TY SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015] ....10,851 | ......ccccovuvvvecnt 0 [...1,963.0000 | ....ccooovveerrneeee 0. 1,029,420 | .ovvovvvvrrierncd [V I 1,033,050 | .covvvs | veeene 1,033,050 3,630 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG834UE SPX Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO.. |.05/22/2014(.06/19/2015] ....30,058 | ........ccoooeuuunc 0 [...1,963.0000 | ....ccoovvvevrrnneee 0. 2,701,610 | .coovvvvrrrcrrennns [V IO 2,866,152 | ....... | oo 2,866,152 | ........ 164,542 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG834VA SPX Multiple N/A........ dex Bank of America  EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......1,982 | .....coevrvvvrnnccd 0 {....1,963.0000 | ...ooorrrrrernnncd (V1 I 188,290 | ..covvvvrcrrinnns (1 [ 188,992 | ..ooces | cevrveene 188,992 702 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] .....6,113 | covvoovvcvriernaccd 0 |....1,963.0000 0 580,735 0 588,230 | .ccovv. | cevvrnnnd 588,230 | ..cooerreenr 7,495 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VE SPX Multiple dex PLC G5GSEF7VJP5170UK5573... |.06/20/2014/.06/19/2015| ....28,672 +...1,963.0000 | ..cooorvevrrirran0 | e 2,723,840 ..2,758,992 2,758,992 35,152 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834UW SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015| ......2,665 | .......cccvvvvrnecc 0 {...1,963.0000 | ...ocoverrrrerrnec (VI T 253175 | oo LV IO 254,119 | oo [ v 254,119 944 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834UY SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......2,012 | ..oocorevvrerrnnnc 0 {...1,963.0000 | ....crverrrrerrnnc (VI I 191,140 | oo (U [ 191,852 | .ovees | covveeeee 191,852 712 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG834VK SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/07/2014(.07/07/2015| ......6,098 | ......cccvvvvrnenc 0 {...1,978.0000 | ....coeervrrerranc (VI [ 588,518 0 552,512 | ....... 552,512 (36,006) 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG834VM SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/07/2014(.07/07/2015] ... 11,640 | ......vvvvrvernecc 0 {...1,978.0000 | ....ccoeorvrrerrnnc 0. 1,121,048 | oo (U I 1,054,647 | ... | oo 1,054,647 |.......... (66,402) 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VO SPX Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.07/14/2014(.07/14/2015] .....7,344 | ......cccevvvvevnec 0 {...1,977.0000 | ....ccoeorrrrerrnnc 0 | 702,013 | oo (U IO 684,104 | ..o [ oo 684,104 |........ (17,909) 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.07/14/2014(.07/14/2015] ...20,899 | ...ocovvvvveernacc 0 {...1,977.0000 | ....ccocorrrrerrnnc 0. 1,997,735 | oo 0 | e 1,946,772 | ..coooe | o 1,946,772 (50,964) 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG834WA SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014|.07/21/2015] ......8,082 | ......ceevvvvvvcenl 0 {....1,974.0000 | .coooorvvrrrrrrnncd (V1 [ 789,531 | oo (1 [, 772,851 | covvves | cevvrne 772,851 |.........d (16,680) 0 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In
9PG834VW SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ......8,730 | c.ooeorevrverrnaccd 0 |....1,974.0000 0 852,834 0 834,816 | ..o [ oo 834,816 |.......... (18,017) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834WC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.07/21/2014/.07/21/2015| ...23,196 | ...covvvvrnvrrennne 0 {....1,974.0000 | ...oooovrrrernnec 0. 2,203,620 0 2,2232% |....... 2223294 | .......... 19,674 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834WG SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/21/2014|.07/21/2015| ....29,038 | ....ooveorvrreenne 0 {...1,974.0000 | ...ooovvrrrrerrnnc 0. 2,831,205 | .covvvercrreenns [V I 2,813,707 | .cooees | v 2,813,707 |.......... (17,498) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834VS SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ... 11,223 | ......cvvvvvvrnecc 0 {...1,974.0000 | ...oooerrrrerrnnc 0. 1,096,375 | .oovoooerriernnd [V I 1,073,212 | oo | e 1,073,212 (23,163) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834VU SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ... 10,772 | c.ooeormvvvrrrrnnnc 0 {...1,974.0000 | ....orverrrrerrnnc 0. 1,052,317 | covvevrerreirnd (U I 1,030,085 | ....... | wweeee 1,030,085 |......... (22,232) 0 0 0 0 0001.....cvver..
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834WI SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/21/2014|.07/21/2015| ....32,580 | .....occorevvvreeree 0 {...1,974.0000 | ....orverrrrerrnnc 0. 3,176,550 | ..oovvreerrennn (U I 3,156,918 | ....... | oo 3,156,918 |.......... (19,632) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In
9PG834VY SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ....45,520 ...1,974.0000 | ...ocovevvvrirean0 | 4,446,849 4,352,902 4,352,902 ...(93,947) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834WE SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.07/21/2014/.07/21/2015| ...24,138 | ......ccvevvvveenee 0 {...1,974.0000 | ....ccooorrrrerranc 0. 2,293,110 | oo (U I 2,313,583 | ..o | oo 2,313,583 20,473 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834WK SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/28/2014(.07/28/2015] ..... 9,819 | ..oooovevvvrvernaccd 0 {....1,979.0000 | ..oooovvurrrernnncd (V1 I 932,805 0 928,999 |....... 928,999 (3,806) 0 0 0 0 0001.....vvvrn.
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834WM SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/28/2014(.07/28/2015| .....7 AT4 | c.oooovevvrrirrd 0 {....1,979.0000 | ..oooovrrrrvrrnncd (V1 [ 710,030 | covvvrrerrirrnnncd (1 IO, 707,133 | oo | e 707,133 (2,897) 0 0 0 0 0001.............
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834WO SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/28/2014(.07/28/2015] ....17,030 | ..oooovvevrrerrneced 0 {....1,979.0000 | ..oooovvurrrernnncd 0. 1,617,850 | covvevvrrierinncd [V I 1,611,249 | .cooves | e 1,611,249 | ... (6,601) 0 0 0 0 0001.....cvvvrne
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834WS SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS5573... |.08/07/2014(.08/07/2015] ......6,666 | .........ccoeevvecc 0 {....1,910.0000 | ..oooovvurrrernnncd (VI I 653,268 | ...ovrriernnn (1 IO 921,811 | oo [ 921,811 268,543 0 0 0 0 0001.....ovvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834WQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/07/2014|.08/07/2015 ......8,096 | ....ovvvvrnvvrennne 0 {...1,910.0000 | ...ooorrrrrernnncd (V1 I 793,408 | ..ovooorriernd (1 IO 1,111,990 | coovvns | oo 1,111,990 | ......... 318,582 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834WU SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2014(.08/07/2015] ....13,092 | ..ovoovvcvvevrnacc 0 {...1,910.0000 | ..oooorrrrrernnncd 0| 1,283,016 | .ovvovvrrrernnncd [V I 1,810,433 | .o | oo 1,810,433 527,417 0 0 0 0 0007.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834WY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/14/2014|.08/14/2015| ... 18,791 | .ccvvvvvrnvrreenne 0 {...1,955.0000 | ..ooooorrrrrernnnc 0. 1,785,145 0 2,090,388 |....... | cccve 2,090,388 305,243 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834WW SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/14/2014|.08/14/2015| ......7,682 | ...covvvvrnrvreenne 0 {...1,955.0000 | ..oooorrrrrrernnnc (VI I 729,790 | covveercrrvenind LV IO 854,577 | oo [ v 854,577 | ..o 124,787 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834XM SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/21/2014(.08/21/2015] ... 42,211 | coovoovvvvviernanc 0 {...1,992.0000 | ..oooormrrrerrnnc 0. 4,230,386 0 3,925,740 |....... 3,925,740 |........ (304,646) 0 0 0 0 0001.....cvvevn.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834XQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/21/2014(.08/21/2015] ....22,963 | .....covvvvvernacc 0 {...1,992.0000 | ....crverrrrerranc 0. 2,301,352 | oo (U I 2,135,623 | ....... | oo 2,135,623 |........ (165,729) 0 0 0 0 0001......e....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834XK SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/21/2014(.08/21/2015] ... 19,414 | .oooovvvvrvernac 0 {...1,992.0000 | ....crverrrrerranc 0. 1,945,671 | oo (U I 1,805,556 | ....... | wwe... 1,805,556 |........ (140,115) 0 0 0 0 0001...........
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834XE SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2014|.08/21/2015 ....16,694 ....1,992.0000 | ...oocovevvvrirenn0 | s 1,585,930 1,542,092 1,542,092 ....(43,838) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834XI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2014/.08/21/2015| ....25,051 | ....covvvvvvneenee 0 {...1,992.0000 | ....ccocorrrrerranc 0. 2,379,845 | .coovvinenns (U I 2,314,061 | ... | oo 2,314,061 |.......... (65,784) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834XC SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2014/.08/21/2015| ......7,704 | .....oocvvevvvvvene. 0 {....1,992.0000 | .covoorvurrrrrraned (V1 I 731,880 | covvevrerrerninned (1 [, 711,649 | oot | e 711,649 (20,231) 0 0 0 0 0001.............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834XG SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2014).08/21/2015| ....25,889 | ......ccccevvvvvenee 0 {....1,992.0000 | .covovvvurrrerrnned 0. 2,459,455 | ....oociivrirrinnns [V IO 2,391,471 | | e 2,391,471 | .o (67,984) 0 0 0 0 0001.....vvvrrne
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834X0 SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/21/2014(.08/21/2015] ....27,209 | ..ooovvvvveernaccd 0 {...1,992.0000 | .coooorrurrrerrnec 0. 2,726,886 | ..o [V IO 2,530,513 [ .coooes | v 2,530,513 |....... (196,373) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/21/2014/.08/21/2015 ......9,858 | ....ovvvvrnevrrennne 0 |...1,992.0000 0 936,510 0 910,623 | ...ccoe [ o 910,623 (25,887) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/28/2014|.08/28/2015| ......5,584 | ....ovvvvrcvrreenne 0 |...1,997.0000 0 530,480 0 511,631 | coovves | e 511,631 |......... (18,849) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XU SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/28/2014|.08/28/2015| ... 19,973 | ...vvvvvrnvrreenne 0 {...1,997.0000 | ...ooorrrrrerrnnc 0. 1,897,435 | ..o [V I 1,830,017 | ccvvves | coveee 1,830,017 (67,418) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834XW SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/05/2014(.09/04/2015] ......8,687 +:2,008.0000 | ..ovvorerrrirranc0 | i 906,923 ..759,004 .759,004 ..(147,919) 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834XY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/05/2014(.09/04/2015] ... 11,770 | coovoovvvvreernacc 0 {...2,008.0000 | ....coeerrrrerranc 0. 1,209,603 | ...oooorreerrnncd (U I 1,037,776 | .cccvv. | veeeee 1,037,776 |........ (171,827) 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PGB834YA SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/12/2014).09/14/2015 ......6,986 | ......cccoevvvreene. 0 1{...1,986.0000 | ....cccoovvrrvrrunc 0 | 698,600 | ....covvvverrn (U [ 706,978 | ....... | coeeeenne 706,978 8,378 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834YC SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/12/2014)|.09/14/2015| ... 14,429 | ......cccoeuvvveene. 0 {...2,125.0000 | ....ccocorrrrerrenc 0. 1,521,249 | oo 0 [ e 1,476,190 | ... | voveee 1,476,190 |......... (45,060) 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG834YE SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ....10,088 | ........cccooevvunc 0 {...2,010.0000 | ...ooorrrrrerrnncd 0. 1,008,800 | ..vvevvvvireernnned (1 IO 905,023 | ..o [ i 905,023 |........ (103,777) 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834YK SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014|.09/21/2015] ....30,571 ....2,010.0000 | ....ccocovvvereanc0 | s 3,057,100 ..2,742,612 2,742,612 ..(314,488) 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834YQ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ...26,119 | ...ooovvvrvvrrnnncd 0 {...2,010.0000 | ..cooovvrrrernnncd 0. 2,611,900 | .ovvvvrrrcrrennns (1 IO 2,343,210 [ .coooes | v 2,343,210 |........ (268,690) 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG834YG SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015| .....7,576 | ...ocorvvvverrnnccd 0 {...2,010.0000 | ..oooorvurrrernnncd (V1 I 757,600 | covvoovenrriernnncd (1 IO 679,665 | ....... [ o 679,665 |.......... (77,935) 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG834YU SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ....26,363 | .......cevvvvvrnecc 0 |...2,010.0000 0 2,636,300 0 2,365,100 | ...ccc. | o 2,365,100 |........ (271,200) 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834YI SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ....14,097 | ....covcvvvvrrnaccd 0 {...2,010.0000 | ..oooorrrrrernnec 0| 1,409,700 | .ovvvvvnnrrrernnncd [V I 1,264,682 | ....... | ...... 1,264,682 |....... (145,018) 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834YO SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014|.09/21/2015] ......9,341 +2,010.0000 | ..covvrvevrrirrnnc0 | e 934,100 0 838,008 .838,008 (96,092) 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834YS SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ...45,538 | .......cccovvvrnecc 0 {...2,010.0000 | ...ocrverrrrerrnec 0| 4,553,800 | ..o [V I 4,085,345 |....... | ... 4,085,345 |........ (468,455) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834YM SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ...22,180 | ......ovevvvvvrnecc 0 {...2,010.0000 | ...ocrverrrrerrenc 0. 2,218,000 | ..vvervverrnn [V I 1,989,831 | .coovv. | oo 1,989,831 (228,169) 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834YW SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/26/2014|.09/28/2015 ......8,553 | ......ccovevvvreeree 0 |....1,983.0000 0 932,790 0 913,865 | ... [ o 913,865 |.......... (18,925) 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834YY SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/26/2014|.09/28/2015| ... 14,792 | .....ooccvvvvvreene. 0 {...1,983.0000 | ....ccoeorrrrerrnnc 0. 1,613,216 | covveoevrriernnnd (U I 1,580,486 | ....... | ... 1,580,486 (32,730) 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837GO SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.10/07/2013|.10/07/2014| ......2,088 | ......cccoevvvveeree 0 1...1,676.0000 |......... 116,719 0 0 422,680 | ....c.. | oo 422,680 99,670 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG837GP SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/14/2013[.10/14/2014] .....1,409 | ....ccoeevvrvvrnencd 0 |...1,710.0000 |.......... 73,493 0 0 241522 | .oooo. | e 241522 | ... 61,059 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837GQ SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.10/21/2013].10/21/2014| ...25,713 | .ceevvvvrrvrrrennne 0 |...1,745.0000 |...... 1,260,194 0 0 3,690,849 | ... |...... 3,690,849 | ...... 1,105,947 0 0 0 0 0007....crvvrree
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In

9PG837GR SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/28/2013[.10/28/2014] .....2,117 | cooveovevrrvrrc 0 |...1,762.0000 |......... 103,331 0 0 271,859 | coovves | v 271,859 | ..o 81,938 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837GS SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/07/2013[.11/07/2014] ......1,889 | ...ocovevrrvrrnecc 0 |...1,747.0000 92,089 0 0 282,474 |....... 282,474 83,117 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837GT SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/14/2013[.11/14/2014] .....1,642 | ....corvvvvverrnecc 0 |...1,791.0000 |........... 84,382 0 0 179,055 | .ovees | covvveene 179,055 | ........... 56,680 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837GU SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/21/2013[.11/21/2014] ...25,442 | ......occvvvvvrnecc 0 |...1,796.0000 |...... 1,329,599 0 0 2,740,671 | .cooces | e 2,740,671 | ......... 884,153 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837GV SPXA Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/27/2013|.11/28/2014] ......1,892 ....1,807.0000 99,841 0 0 188,326 .188,326 61,919 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837GW SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/06/2013(.12/05/2014] ..... 1,435 | c.oooovrvvrrernac 0 |...1,805.0000 |........... 74,347 0 0 152,705 | .ovees | v 152,705 | ........... 54,211 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837GX SPXA Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.12/13/2013(.12/12/2014] ..... 1,498 | ...ocovvrvreennac 0 |...1,775.0000 |.......... 81,117 0 0 209,606 | ....... | wccoeenne 209,606 |........... 73,203 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG837GY SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.12/20/2013[.12/19/2014] ...23,219 | ..oocovvvvrvrrnnncd 0 |...1,818.0000 |...... 1,224,338 0 0 2,297,903 |....... | oo 2,297,903 | ........ 756,811 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837GZ SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/27/2013[.12/26/2014 ..... 1,407 | .ccovvvrrrerrenncd 0 |....1,841.0000 |........... 71,771 0 0 11473 [ | s 111,473 36,639 0 0 0 0 0001.............

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837HA SPXA Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.01/07/2014|.01/07/2015 ......1,621 ....1,838.0000 0 82,882 0 140,008 .140,008 57,126 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837HB SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.01/21/2014].01/21/2015] ....22,155 | ......vvvrverrnncc 0 {....1,844.0000 | ...ooorrrrrrrnnncd 0. 1,123,259 | oo [V I 1,858,382 | .coovvt | vovene 1,858,382 | ......... 735,124 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG837HC SPXA Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/28/2014].01/28/2015] ......1,372 | c.oooovvrrrerrnaccd 0 {....1,793.0000 | .coooovvurrrernnncd (VI 74513 | oo (1 IO, 189,122 [ .oovees | v 189,122 |......... 114,609 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG837HD SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/07/2014(.02/06/2015| ......1,664 | ......ccccovvvrnecc 0 {....1,797.0000 | .coooovrurrrernnncd (VN I 87,310 | oo (U IO 231,769 | .coes [ v 231,769 |......... 144,459 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG837HE SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/14/2014(.02/13/2015] ......1,338 | ..oooorvvvrerrnncc 0 {...1,839.0000 | ...ooorrrrrernnnc (VI 66,967 | ..ooocrrirrnennn [V I 134,505 | ..ooees | covrreene 134,505 |........... 67,538 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG837HF SPXA Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/21/2014(.02/20/2015] ....24,594 ....1,836.0000 | ...oocorvvvrrirran0 | s 1,278,150 ..2,581,893 2,581,893 | ...... 1,303,743 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837HG SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/28/2014(.02/20/2015| ......1,904 | .....ccccovvvvrnecc 0 {...1,839.0000 | ....orvvvrrrerrnnc (VI I 101,255 | .oovvvverrrcrrinnns (U I 160,416 | ..ocee | covrveeee 160,416 59,161 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837HH SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.03/07/2014(.03/06/2015] ......1,635 | .....coeevvrvvrnnnc 0 |...1,878.0000 0 88,715 0 111,926 | .ooees | oo 111,926 23,211 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837HI SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/14/2014(.03/13/2015] ..... 1,483 | ..oooovvvvrrernac 0 {...1,841.0000 | ....ccoeorrrrerrnnc (U I 87,912 | v (U [ 158,693 | ...cce. | covvveens 158,693 | ........... 70,780 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG837HJ SPXA Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ....25,470 | ....oovvovnvereenee 0 {...1,867.0000 | ....ccooorrrrvrrnnc 0. 1,350,165 | ..ooooovreernnncd (U I 2,130,679 | ..ccce. | v 2,130,679 | ........ 780,514 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837HK SPXA Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.03/28/2014(.03/127/2015| ......2,342 | ...ocoevvvvrernacc 0 1...1,858.0000 | .....cccoovrrvrrunc 0 | 127,030 | oo (U IO 221294 | .o | oo 221294 | ... 94,264 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG837HL SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.04/07/2014(.04/07/2015] .....2,146 | ......ccccovvernerc 0 {...1,845.0000 | ....ccccovvrrvrrenc 0 | 116,399 0 232,661 |....... 232,661 |....... 116,262 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG837HM SPXA Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/14/2014].04/14/2015) ..... 1,196 | .ccoovvrrerrrenncd 0 {....1,831.0000 | .covoorvurrrrrrnnc (1 I 67,430 | .vvvrvrririnnnnnd (1 [ 149,519 [ .oovees | vovvvenns 149,519 | ..cccovoens 82,089 0 0 0 0 0007....crvvrree
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837HN SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/21/2014(.04/21/2015] ....28,223 | ......vvvvvvernecc 0 {...1,872.0000 | ..oooovrrrrerrnec 0. 1,447,558 | ..oooovvcrrierd [V IO 2,503,430 [ ..cocc. | cerre 2,503,430 | ...... 1,055,872 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837HO SPXA Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.04/28/2014(.04/28/2015| ......2,391 | c.oooorcvrrvrrnaccd 0 {...1,869.0000 | ....covvvrrrerrnec (VI IO 126,484 | ...coovvivvcrrinnn: LV IO 219,938 | ..cooe [ v 219,938 | ........... 93,454 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837HQ SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/15/2015| ......1,297 | ...ocorcvvverrnacc 0 |...1,889.0000 0 66,873 0 104,765 | ..oce. | covvreene 104,765 | ........... 37,892 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837HR SPXA Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.05/21/2014(.05/21/2015] ...26,456 | .......cevvveernecc 0 {...1,888.0000 | ....cooevrrrerrnec 0. 1,298,725 | ..ovoocrrvernd (U I 2,215,947 | .cooeer | v 2,215,947 | ......... 917,222 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837HT SPXA Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/28/2014(.05/28/2015] ......2,382 +..1,910.0000 | ..covorvvvrrrirranc0 | i 120,100 ..163,833 43,733 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837HU SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015| ......1,780 | ......ovvvvverneccd 0 |....1,949.0000 0 88,146 0 82,351 | ....... 82,351 (5,795) 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837HV SPXA Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.06/13/2014(.06/12/2015] ..... 1,751 | cooooovvrvrinrnacc 0 |...1,936.0000 0 89,494 0 97,764 | oo | e 97,764 8,271 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837HS SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ...23/435 | .....ovvvvvvernacc 0 {...1,901.0000 | ....ccoeorrrrvrranc 0. 1,274,198 0 950,359 |....... 950,359 |........ (323,839) 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837HW SPXA Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.06/20/2014(.06/19/2015] ......4,600 | .....cccoovrvvreecc 0 |...1,963.0000 0 221,214 0 198,348 | ..o | oo 198,348 (22,866) 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG837HY SPXA Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/07/2014(.07/07/2015] ......2,382 ....1,978.0000 | ....ccocovvvirianc0 | s 115,741 94,384 94,384 (21,357) 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837HZ SPXA Multiple N/A........ dex Bank of America  EYKN6V0ZCB8VDIIULB8O.. |.07/14/2014|.07/14/2015 .....1,310 | ..cvvvrererrrnncc 0 |....1,977.0000 0 65,264 0 54,615 | .oovvrs | cervernnnnd 54,615 |......... (10,649) 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG837IB SPXA Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO0.. |.07/28/2014(.07/28/2015] ......2,633 | .....ccccovvvvruerc 0 {....1,979.0000 | ..oooovvurrrerrnncd (V1 I 138,075 | oovvvverrcrrennns (1 IO, 116,097 [ .ovees | cevrvenne 116,097 (21,977) 0 0 0 0 0001.............

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837IC SPXA Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/07/2014(.08/07/2015| ......2,870 | ..oooorrvrreernaccd 0 {...1,910.0000 | ...ooorrrrrernnncd (V1 I 173,721 | oo (U IO 245,165 | ...cco. [ oo 245,165 | ........... 71,444 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG837ID SPXA Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/14/2014|.08/14/2015| .....2,961 | cccvvvvvrnvrrennne 0 {....1,955.0000 | .coooorrurrrernnnc (V1 I 158,058 | ....cvvvvrmrrennns [V I 182,228 | .oooes | cevrveene 182,228 24,170 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837IE SPXA Multiple dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/21/2014.08/21/2015| ....27,746 +..1,992.0000 | ..covorvvvrrirran0 | s 1,415,046 ..1,226,601 1,226,601 ..(188,445) 0 0 0 0

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837IF SPXA Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/28/2014(.08/28/2015| ......3,050 | ...ooorrrrreernaccd 0 {...1,997.0000 | ..oooorrrrrerranc (VI I 165,646 | ...covvvvvcrrennns (U I 132,928 | .oooes | v 132,928 (32,718) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837IG SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/05/2014(.09/04/2015] ......1,908 | .....cccevvvvvrnencd 0 1{...2,008.0000 | ....cooerrrrerranc (VI I 102,288 | ..oovvvvrcrreenns (U [ 75,858 | ..vvs | cevverinnne 75,858 |.......... (26,430) 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG837II SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ...24,239 | ......ccevvvvernenc 0 {...2,010.0000 | ....ccooerrrrerrenc 0. 1,286,364 | ....coovvvrvernnnnd (U I 1,023,758 | ... | weeee 1,023,758 |........ (262,606) 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG8371J SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/26/2014(.09/28/2015| ......2,622 | ......cvvvvvereenc 0 {...1,983.0000 | ....ccoeorrrrerrnnc (VI [ 148,169 | ..ovvvvvrcereenns (U [ 153,858 | ...cce. | covvreeee 153,858 5,688 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/28/2013|.10/28/2014| ......8,932 | ......cccoevvvveene. 0 1...1,762.0000 |......... 854,792 | ..o (U N (U I 1,874,488 | ... | ...... 1,874,488 621,199 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834VI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.06/27/2014).06/26/2015| ....20,929 | .......ccoevvvveenee 0 {...1,961.0000 | ....ccooovrrrvrranc 0. 1,988,255 | ...ocovvvvriernnnnd (U I 2,050,935 |....... | ... 2,050,935 |.......... 62,680 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834VG SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.06/27/2014/.06/26/2015| ..... 7,711 | cccvvvvvrcrrrieenes 0 {....1,961.0000 | .coooorvurrrrrrnncd (V1 I 732,545 | oo (1 [, 755,639 | covvvvs | cevvrenne 755,639 23,094 0 0 0 0 0001.............

S&P Asian OTC Call Option Equity/In | Barclays Bank

9PG837HP SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.05/07/2014(.05/07/2015] .....2,295 | .....cevvvveereacc 0 {....1,878.0000 | ...ooovvurrrrrrnncd (V1 [ 122,415 0 202,117 | .ooover 202,117 | oo 79,702 0 0 0 0 0001.....vvvrrne
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
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Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P Asian OTC Call Option Equity/In | Credit Suisse FB

9PG837HX SPXA Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.06/27/2014].06/26/2015| ... 2,647 | .ccvvvirivvvrennns 0 [...1,961.0000 | ..ooovsvrrrerd 0 | 130,815 120,994 [ .o [ oo 120,994 | ..o (9,821) 0 0 0 0

0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrant ....89,440,889 | ..269,952,089 . 10,547,235 | XXX |..510,547,235 | ..117,511,469 0 0 0 0 [.XXX....

0079999. Total-Purchased Options-Hedging Effective. ....89,440,889 |..269,952,089 | ....ccccoovriennn0 | cirienes 510,547,235 | XXX ..510,547,235 | ..117,511,469 0 0 0 0 .. XXX...

0369999. Total-Purchased Options-Call Options and Warrant; ....89,440,889 | ..269,952,089 510,547,235 | XXX ..510,547,235 | ..117,511,469 0 0 0 0 [..XXX...

0429999. Total-Purchased Options ....89,440,889 |..269,952,089 ..510,547,235 |..117,511,469 0 0 0 0 [..XXX...

Written Options - Hedging Effective - Call Options and Warrants

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OHB RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.10/07/2013|.10/07/2014| .....6,624 | ......oorevvvveenn. 0 |...1,121.0000 (356,702) 0 0 (7,704) | ccovvve | e (7,704) | ......... 630,320 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OHD RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014] .....6,136 | ..oooorrvvrrernacc 0 |...1,136.0000 |....... (359,631) 0 0 (4,038) | ovvv. | cevvrrrnnnnd (4,038) 538,127 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OHF RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/21/2013[.10/21/2014] ......4,063 | .......cccovvvrnenc 0 |...1,160.0000 |........ (207,944) 0 0 (95,798) | cvvvver [ covevennnd (95,798) | .......... 212,410 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In

9RGO0OHH RTY Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/28/2013|.10/28/2014] ......5,805 ....1,159.0000 (318,927) 0 0 (177,549) ..2T4,769 0 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOHJ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/07/2013[.11/07/2014 .....5,458 | .....cccorrrurrenncd 0 |...1,133.0000 (282,997) 0 0 (24,071) | ....... (24,071) ] ........ 488,926 0 0 0 0 0001.....vvvrne

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOHL RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.11/14/2013|.11/14/2014| .....5,758 | ....cvverevrrrnec 0 |....1,157.0000 |....... (317,439) 0 0 (8,059) | ....... (8,059) | ......... 454,640 0 0 0 0 0001.....vvern.

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOHN RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.11/21/2013|.11/21/2014 ......3,653 | ....vvverrrrnncc 0 |...1,169.0000 |........ (198,358) 0 0 (3,441) ] ....... (3,441) | . 270,730 0 0 0 0 0001.....cvvvre.

Russell 2000 OTC Call Option Equity/In

9RGOOOHP RTY Multiple N/A........ dex Bank of America  EYKN6V0ZCB8VDIIULBSO.. |.11/27/2013|.11/28/2014| ......5,686 | .......ccoevvuuucc 0 {....1,191.0000 |........ (311,138) 0 0 (198,208) | ....... cnnn(198,208) | ... 175,302 0 0 0 0 0001.............

Russell 2000 OTC Call Option Equity/In

9RGO0OHR RTY Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013|.12/05/2014] ......4,393 ....1,182.0000 (256,771) 0 0 (173,275) (173,275) | .........139,970 0 0 0 0

Russell 2000 OTC Call Option Equity/In

9RGOOOHT RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ......6,567 | ....corvvvvrvrrnacc 0 |...1,155.0000 (367,621) 0 0 (329,257) | ....... (329,257) | ...ovcc.. 236,957 0 0 0 0 0001.....ccvverne

Russell 2000 OTC Call Option Equity/In

9RGO0OHV RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.12/20/2013[.12/19/2014] .....4,126 | .....oovvvvvvrrnecc 0 |...1,197.0000 |........ (241,742) 0 0 (155,365) | ....... cererrn(155,365) | covoveene 116,448 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OHX RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/27/2013|.12/26/2014| ... 4,556 | ......cooevvvreern. 0 |...1,202.0000 (297,962) 0 0 (2,984) | ....... (2,984) 295,343 0 0 0 0 0001.....ovvern.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00OHZ RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/07/2014(.01/07/2015] .....3,758 | ...ocovvvvreernacc 0 {...1,209.0000 | ....coorrrrerranc 0 [ (184,180) 0 (2,635) | ....... (2,635) ] ......... 181,544 0 0 0 0 0001.....cvvev..

Russell 2000 OTC Call Option Equity/In

9RG000IB RTY Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014].01/14/2015] ......4,641 ....1,206.0000 ..(268,714) | ... 179,235) 179,235) 89,479 0 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000ID RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/21/2014|.01/21/2015| .....2,126 | ...vvvvvrnnreenne 0 {...1,224.0000 | ....ccoeerrrrerrnnc (I (124,180) [ ..oovvevrereenns (U N (1,137) | e | e (1,137) | e 123,042 0 0 0 0 0001.....ov....

Russell 2000 OTC Call Option Equity/In

9RGO0OIF RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/28/2014(.01/28/2015] .....4,481 | ....ccceevvvvvrnnrc 0 {...1,175.0000 | ....ccooorrrrernanc 0 [ (198,912) [ ..oovvvvrrrrrienns (U R (226,406) | ....... corern(226,406) (27,494) 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | Credit Suisse FB

9RGO00IH RTY Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/07/2014/.02/06/2015 ......3,170 | ....oovvovvvreenee 0 {...1,163.0000 | ....ccocovvrrvrrenc 0 [ (191,817) [ oo (U R (178,882) | ....... coreenn(178,882) | v 12,935 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000I RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZITNUHU748... |.02/14/2014[.02/13/2015] ......5,935 | ..oooorvvvrrerrnaccd 0 {....1,197.0000 | .coooovvurrrrrrnnc 0 [ (301,557) | ouvverrenrrienns (1 I (17,939) | cvvvvvs | cevernened (17,939) 283,618 0 0 0 0 0001....cvverne
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Russell 2000 OTC Call Option Equity/In

9RGO0OIN RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/28/2014(.02/20/2015| ......4,810 | ..oooorcvvverrnncc 0 |...1,197.0000 0 (284,512) 0 (192,024) | ....... cerenn(192,024) 92,488 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OIL RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/21/2014(.02/20/2015| ......2,645 | .....ccccovvvvrnecc 0 {...1,212.0000 | .coooormvrrernnnc 0 [ (RERETL) | — (1 (114,017) | ....... e (114,017) | e 37,859 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00IP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/07/2014/.03/06/2015| ..... 4,978 | .....occvvvvvrreenne 0 {...1,251.0000 | ..oooorrrrrerrnnc 0 [ (306,894) 0 (3,274) | ....... (3,274) | ......... 303,620 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00IR RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2014/.03/13/2015| .....5,824 | ...ovvvevvrreenne 0 {...1,230.0000 | ...ooorrrrrerrnec 0 [ (370,756) 0 (9,297) | ....... (9,297) | oo 361,458 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OIT RTY Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.03/21/2014(.03/20/2015] ......4,976 ....1,243.0000 ..(298,908) | .... (197,876) (197,876) | .........101,032 0 0 0 0

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OIV RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.03/28/2014(.03/127/2015| ......6,807 | ...oeovrvvreernacc 0 1{...1,200.0000 | ....ccorrrrerrnncd 0 [ (341,167) 0 (34,675) | ....... (34,675) 306,491 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OIX RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.04/07/2014(.04/07/2015] .....5,388 | ......ccccovvurnurc 0 |...1,185.0000 0 (322,472) 0 (325,046) | ....... corern(325,046) (2,575) 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RG000IZ RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.04/14/2014(.04/14/2015] ......6,922 | ....ccccovvvvvrnenc 0 {...1,160.0000 | ....ccccovvrrvrrenc 0 [ (440,032) | ...ovvvvrienns (U R (488,335) | ....... cererrnn(488,335) | ... (48,304) 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JB RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/21/2014.04/21/2015| ..... 4,114 | .ccovvvvrevrrrennne 0 |...1,187.0000 0 (253,793) 0 (39,013) | cvvvves [ crvernnnnd (39,013) | vvvvvvees 214,779 0 0 0 0 0001.....vvvrn.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JD RTY Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014|.04/28/2015 ......6,437 ....1,158.0000 ..(404,115) | ... (120,507) (120,507) 283,608 0 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00JF RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/07/2014|.05/07/2015| ......6,720 | ...covvvvrnrrrennne 0 {....1,158.0000 | ...ooovvurrrerrnncd 0 [ (CTAAEAD ] E— (1 (131,274) | ....... en(131,274) | ..o 246,457 0 0 0 0 0001.....cvvvrne

Russell 2000 OTC Call Option Equity/In

9RGO00JH RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] .....7,315 | c.oooovvvrverrnancd 0 {....1,146.0000 | ....covvvrrrernnncd 0 [ (405,178) [ .vovvevrrrrienns (1 (581,865) | ....... virerrn(581,865) | ...cc (176,687) 0 0 0 0 0001.....ovvvrn.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000JJ RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.05/21/2014(.05/21/2015| ......4,304 | .....rvvvrrvernecc 0 {...1,163.0000 | ...ooooverrrernnecd 0 [ (241,368) | ..oovvevrrreenns (1 I (83,102) | cvvvver [ crvernennd (83,102) | ..cvvveee 158,267 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00JL RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.05/28/2014(.05/28/2015| ......6,396 | ...voovvcvreernaccd 0 |...1,186.0000 0 (321,591) 0 (83,661) | cvvvvvs [ crvernennd (83,661) ] ......... 237,930 0 0 0 0 0007.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00JN RTY Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015] ......5,398 ....1,212.0000 .(297,484) | .... (316,940) 316,940) | ..........(19,456) 0 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014/.06/12/2015| ......6,442 | ......conevvvveenne 0 {...1,209.0000 | ...oooorrrerrnnc 0 [ (375,440) 0 (58,884) | ..vvvo. [ coverrennd (58,884) | ......... 316,556 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | Credit Suisse FB

9RGO00JR RTY Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.06/20/2014/.06/19/2015| ... 4 477 | ..cvvvvvrnvrrennne 0 {...1,242.0000 | ....orverrrverrnnc 0 [ (219,239) 0 (229,080) | ....... (229,080) | ...evvvveee (9,841) 0 0 0 0 0001.....cvvevn.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JT RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/27/2014).06/26/2015 ......7,087 | ...covvevrvvvreenee 0 {...1,238.0000 | ....coeerrrrerrnnc 0 [ (406,298) 0 (39,361) | cvvvovs [ cevevennnd (39,361) 366,937 0 0 0 0 0001......e....

Russell 2000 OTC Call Option Equity/In

9RG000JV RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.07/07/2014(.07/07/2015| ......4,643 | .....cccovvvvernerc 0 {...1,236.0000 | ....ccooorvrrerrnnc 0 [ (153,451) [ vvveerrrnenns (U (252,157) | ....... cereern(252,157) | s (98,705) 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RG000JX RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.07/14/2014(.07/14/2015] .....7,601 | ....cvvvvvrevrnnnc 0 {...1,213.0000 | ....ccoverrrrerranc 0 [ (465,105) | ...cvvevrrreenns (U (472,004) | ....... v (472,004) | ... (6,899) 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JZ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/21/2014).07/21/2015| ......5,180 | ...covvvrrvreenee 0 |...1,192.0000 0 (302,460) 0 (83,996) | ....... (83,996) | .......... 218,464 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOKB RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/28/2014|.07/28/2015| ......6,740 | ..covvvvrrvrrennne 0 {....1,180.0000 | ..ovoovvurrrerrnncd 0 [ (427,720) | ovvvvvrrrrinnns (1 [ (138,449) | ....... wennn(138,449) 289,272 0 0 0 0 0007....crvvrree




Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¥1°9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
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Russell 2000 OTC Call Option Equity/In | RBC Capital
9RGO0OKD RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/07/2014/.08/07/2015 ......8,029 | ...covvvvrrvvrennne 0 {...1,163.0000 | ....covvrrrerrnec 0 [ (514,498) 0 (220,613) | ....... (220,613) | ......... 293,886 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RGOOOKF RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/14/2014|.08/14/2015 ......7,609 | ...covvvvrrvrrennne 0 {...1,184.0000 | ....coovvrrerrnec 0 [ (491,541) [ coovevvevrrrrnenns (1 (160,386) | ....... virerr(160,386) | ......... 331,156 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RGO0OKH RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2014/.08/21/2015 ......3,957 | ..ccovvvvrmrrreenne 0 {...1,206.0000 | .....cvvrrrrerrnec 0 [ (243,276) | ..oovvvvrrrienns LV I (61,018) | cvvvees [ crverrnnnd (61,018) | ..covenee 182,259 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In | JP Morgan
9RGO0OKJ RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/28/2014(.08/28/2015| ......8,225 | ......ovvvvveernacc 0 |...1,207.0000 0 (524,097) 0 (130,305) | ....... cererr(130,305) 393,792 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RGOOOKL RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/05/2014/.09/04/2015 ......3,931 | .ccvvvvvrrrvrreenne 0 |...1,222.0000 0 (232,912) 0 (51,147) | ....... (51,147) | vovvveene 181,765 0 0 0 0 0001.....cvver..
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RGOOOKP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/19/2014).09/21/2015 ......3,758 | ....covvrevvvreerne 0 |....1,200.0000 0 (220,219) 0 (75,109) | cvvveer [ cevevnnnnd (75,109) | vecevenee 145,110 0 0 0 0 0001.....cvvern.
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RGO0OKR RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/26/2014|.09/28/2015 ......6,468 2 2119.0000 [ 0 [ (416,927) | .... ..(214,615) (214,615) 202,312 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | RBC Capital
9RGO0OKN RGO Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/12/2014).09/14/2015| .....5,678 | ......ccovevvvveenee 0 |...1,213.0000 0 (335,116) 0 (89,888) | ...vvo. [ covereennd (89,888) | .......... 245,228 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834LV SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.10/07/2013(.10/07/2014] ... 12,105 | .....cvvvvvereecc 0 {....1,733.0000 |........ (886,691) 0 0 (2,892,937) | ..oover | v (2,892,937) | ........ (995,149) 0 0 0 0 0001.....vvvrn.
S&P 500 OTC Call Option Equity/In | JP Morgan
9PGB34LT SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.10/07/2013[.10/07/2014] ......9,850 | ...coorvvvrrerrnaccd 0 {....1,793.0000 |....... (484,522) | ...ovvvvvnrrinnns (1 [ 0 [ (1,759,812) | cocvvs | v (1,759,812) | ........ (597,724) 0 0 0 0 0001....cvvvree
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834LZ SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748...|.10/14/2013(.10/14/2014 ... 13,461 | ...ocvevvvvvernacc 0 |....1,765.0000 |....... (825,159) 0 0 (2,774,155) | ... | oned (2,774,155) | ....... (923,244) 0 0 0 0 0001.....cvvvrne
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834LX SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014] .....8,789 | ...coorvvvrrvrrnaccd 0 {...1,819.0000 |....... (349,363) [ ovvverrnrrinnns (1 I 0 [ (1,341,799) | ocevs | v (1,341,799) | ....... (434,480) 0 0 0 0 0001.....ovvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/23/2013.10/21/2014| ....21,632 | ...cvvvvvrnrrrennne 0 |...1,796.0000 |..... (1,432,471) 0 0 (3,805,724) | ....... | ..... (3,805,724) | .....(1,279,224) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/21/2013.10/21/2014| ....27 421 | .ccvvvvvrevrrennne 0|...1,811.0000 |..... (1,634,017) | covvvvrerrrird (1 I 0 [ (4,413,157) | coocers | oo (4,413,157) | .....(1,469,762) 0 0 0 0 0007.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834ML SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/21/2013|.10/21/2014| ....45,304 | .....oveorvvvreenne 0 |...1,832.0000 |..... (2,320,018) | covvvvvverrrernnncd (1 N 0 [ (6,356,870) | ....... | ... (6,356,870) | .....(2,059,450) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/21/2013|.10/21/2014| ....38,821 | ...ovvvvrnvrrennne 0 |...1,855.0000 |..... (1,670,079) | covvvvvverrrernnncd (0 N 0 [ (4,612,645) | ....... | ..... (4,612,645) | .....(1,409,815) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013.10/21/2014| ...43,464 | .......ccoevvvveenn. 0 |...1,875.0000 |..... (1,589,044) | .....oovvrvernnncd (U N 0 [ (4,347,729) | ....... | ...ud (4,347,729) | .....(1,207,610) 0 0 0 0 0001.....cvvevn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MF SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014| ....26,085 | .......ccoeevvvvene. 0 |....1,889.0000 |....... (849,067) [ ..eovvvvrvvreenne (U N 0 [ (2,276,730) | ... | -.ond (2,276,730) | ........ (566,640) 0 0 0 0 0001......e....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013.10/21/2014| ......7,073 | ccvvvvvrrrrreenne 0 |....1,932.0000 |....... (154,899) 0 0 (358,863) | ....... corernn(358,863) (24,118) 0 0 0 0 0001...........
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MB SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014 ......9,520 ....1,972.0000 |........ (138,802) 0 0 (222,831) (222,831) 96,951 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834MT SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/28/2013(.10/28/2014] ... 14,942 | ......ccccoooevvuc 0 |...1,811.0000 |..... (1,062,675) 0 0 (2,429417) | .ccces | oo (2,429,417) | ........ (769,289) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834MR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/28/2013|.10/28/2014| ......8,932 | ......ccceevvvvvene. 0 |....1,882.0000 (387,381) 0 0 (859,891) | ....... (859,891) (229,142) 0 0 0 0 0007....crvvrree
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834MX SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.11/07/2013[.11/07/2014 ... 12,827 | ...ovvvvvvriernanc 0 |...1,809.0000 |....... (836,962) 0 0 (2,123,674) | ...cco. | oond (2,123,674) | ....... (665,240) 0 0 0 0 0001.....vvvrrne
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S&P 500 OTC Call Option Equity/In

9PG834MV SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/07/2013[.11/07/2014] .....8,969 | ......ovevvvvvrnnccd ....1,875.0000 (363,514) 0 (943,589) | ....... cererrn(943,589) | ... (268,632) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834NB SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/14/2013|.11/14/2014| ...11,499 | .ccovvvrrrrrrunnne ....1,844.0000 (825,628) 0 [ o0 [ (1,551,157) | coocevs | oned (1,551,157) | ........ (497,389) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834MZ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/14/2013[.11/14/2014 ... 10,214 | ..oocovnvvrerrnecc ....1,897.0000 (504,776) 0 (901,094) | ....... cererr(901,094) | ... (230,256) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834NR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.11/21/2013(.11/21/2014] ...24,462 | ......cvvvvernec ....1,850.0000 |..... (1,765,912) 0 (3,216,720) | ....... | ..... (3,216,720) | ........ (994,128) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834NP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.11/21/2013(.11/21/2014] ... 18,855 | ..ooovvvrvernacc ....1,865.0000 |..... (1,229,157) 0 (2,222,439) | ... | onnd (2,222,439) | ........ (661,980) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013.11/21/2014| ....36,757 | ...vvvevrvrreenne ....1,884.0000 |..... (2,069,052) | cvvvvrverrernand 0 [ o0 [ (3,730,942) | ... | oo (3,730,942) | .....(1,050,847) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/21/2014| ....38,004 ....1,925.0000 |..... (1,593,128) 0 (2,607,213) (2,607,213) | ........ (520,685) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013.11/21/2014| ....33,594 | ......ccovevvvveene. ....1,943.0000 |..... (1,254,736) | .oooovvvrrernnncd 0 [ o0 [ (1,857,427) | ...cce. | oo (1,857,427) | ........ (250,774) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NF SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013.11/21/2014| ......8,102 | ......ccceevvvvvene. ....1,980.0000 (224,101) 0 (261,901) | ....... corenn(261,901) 25,318 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834ND SPX Multiple N/A........ dex Bank of America EYKNG6V0ZCB8VDIIULBSO.. |.11/21/2013[.11/21/2014] .....9,967 | ....ccceevvvvvrnurcd ....2,030.0000 |....... (175,419) 0 (116,462) | ....... verennn(116,462) | oo 113,791 0 0 0 0001....cvvvree

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NL SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/25/2014| ....34,552 | ........cccoeeoeene. ....1,905.0000 |..... (1,677,845) 0 (2,912,848) | ....... | ..... (2,912,848) | ........ (723,144) 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834NT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/27/2013).11/28/2014| ... 19,748 | .......ccceeeeveene. ....1,885.0000 |..... (1,204,233) 0 (2,033,749) | ....... | ..... (2,033,749) | ........ (575,478) 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG834NV SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013[.12/05/2014] ... 17,262 | ......ovevvvvvrnecc ....1,890.0000 |..... (1,031,405) | ovvvovvvrrernnncd 0 [ o0 [ (1,729,254) | ....... | ..... (1,729,254) | ........ (476,104) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834NZ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ...13,096 | ......vvvvrvvrnnccd ....1,830.0000 |....... (946,972) 0 (2,006,798) | ....... | ..... (2,006,798) | ........ (630,019) 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834NX SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ...10,843 | ...ccoeevvrvvrnecc ....1,882.0000 (552,993) 0 [ o0 [ (1,178,830) | ... | oo (1,178,830) (337,177) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG8340P SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013(.12/19/2014] ...27,965 | ......ccccvrvvrnuccd ....1,874.0000 |..... (2,008,446) 0 (3,275,467) | ..occvr | oo (3,275,467) | ........ (951,193) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG8340N SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013(.12/19/2014] ...30,578 | ....ccccevvrvrruurcd ....1,893.0000 |..... (1,945,678) 0 (3,116,179) | ccee. | ovud (3,116,179) (854,242) 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG8340L SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013(.12/19/2014] ...37,045 | ......cccovvvvrnerc ....1,913.0000 |..... (2,044,143) | .oovovrnd 0 [ o0 [ (3,190,185) | .....c. | ..eud (3,190,185) | ........ (792,304) 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG8340J SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...32,778 | ....ccoevvvrvrrnenc ....1,933.0000 |..... (1,573,344) 0 (2,348,336) | ....... | ..... (2,348,336) | ........ (498,309) 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG8340H SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013|.12/19/2014] ....37,485 ....1,953.0000 |..... (1,553,753) 0 (2,182,677) (2,182,677) | ........ (351,009) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG8340F SPX Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.12/20/2013(.12/19/2014] ...23,912 | ..oooovvvrinnnacd ....1,970.0000 |........ (856,528) | ....ovvovvureennn 0 [ o0 [ (1,146,586) | ....... | ..... (1,146,586) | .......... (95,535) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG8340D SPX Multiple NAA........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013[.12/19/2014] ......8,249 | ...ooovvvvirrnacc ....2,014.0000 |........ (197,976) 0 (211,334) | ....... cereenne(211,334) | 43,608 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG8340B SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] ... 10,493 | ..oooovvvvvivrnacc 0 |...2,055.0000 |....... (171,770) 0 0 (127,275) | ....... cereen(127,275) | oo 100,038 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG8340R SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/27/2013|.12/26/2014| ....20,349 | .....oocorvvvvreenn. 0 |...1,911.0000 |..... (1,171,492) | covvvorrrrid (1 N 0 [ (1,820,145) | ....... | ..... (1,820,145) | ........ (466,200) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG8340T SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/07/2014(.01/07/2015] ... 16,274 | .....coevvvrvernecc 0 {...1,926.0000 | ....ccrvvvrrrerrnec 0 [ (876,029) | ...cvvvvrrnrnenns 0 [ (1,343, 111) | coocevs | oo (1,343,111) | ..ovve (467,082) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG8340V SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014(.01/14/2015] ... 16,113 | ...ocorevrvvrrnaccd 0 {...1,913.0000 | ..oooorrrrrerrnnc 0. (1,033,488) | ....ooovrrrernnncd 0 [ (1,506,069) | ....... | ..... (1,506,089) | ........ (472,581) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834PJ SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ... 15,647 | ..oooovnvvreernacc 0 {...1,900.0000 | ....ccvvrrrrerrencd 0. (1,081,834) | ..oooovnrrernnncd 0 [ (1,633,807) | ..o | oo (1,633,807) (551,973) 0 0 0 0 0001.....cvver..
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/21/2014|.01/21/2015| ....29,369 | ...vvvvvrvvvreenne 0 {...1,922.0000 | ...ooorrrrrrerrnnc 0. (1,751,861) | cevvvervmrrernnncd 0 [ (2,604,841) | ....co. | -ooud (2,604,841) | ........ (852,980) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834PF SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015| ....35,644 ....1,940.0000 | ....ccooevrrrnn0 [ (1,879,508) | ... 2,734,936) (2,734,936) (855,428) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/21/2014|.01/21/2015| ....46,025 | ........cceeveveeve. 0 {...1,965.0000 | ....ccooovrrrvrranc 0. (2,007,150) 0 (2,808,906) | ....... | ..... (2,808,906) | ........ (801,756) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834PB SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014[.01/21/2015] ...29,944 | .....coevvvvvvrnacc 0 {....1,988.0000 | ....coorurrrerranc 0 .. (1,084,871) | covvevvvrrrernnncd 0 [ (1,436,236) | ... | oo (1,436,236) | ........ (351,365) 0 0 0 0 0001.....vvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG8340Z SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/21/2014|.01/21/2015| ...24,254 | ........cccceeveenn. 0 1{...2,016.0000 | ....ccccoovrrerrenc 0 [ (695,362) 0 (832,363) | ....... cerennnn(832,363) | ... (137,001) 0 0 0 0 0001....cvvvree
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG8340X SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/21/2014|.01/21/2015| ... 13,478 | ..covvvvvrrrennne 0 |....2,084.0000 0 (202,574) 0 (160,616) | ....... vererrns(160,616) | covvvvvvnnct 41,959 0 0 0 0 0001.....cvvvrne
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PL SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/28/2014/.01/28/2015| ....10,856 | .......ccccoeevveeee 0 [...1,837.0000 | ....ccoovvverrrrneee 0 [ (846,117) [ evvevrrrreenns 0 [ (1,691,066) | ....... | ..... (1,691,066) | ........ (844,950) 0 0 0 0 0001.....ovvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/28/2014|.01/28/2015| ......8 474 | ...ovvvvrvvvrennne 0 {...1,893.0000 | ...ooorrrrrerrnnc 0 [ (458,443) | ....ovvvrrrrinnns (1 (942,996) | ....... cereern(942,996) | ... (484,553) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In
9PG834PR SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015] ....12,827 | .....cvevvrvvrnncc 0 {...1,851.0000 | ..oooormurrrernnec 0 [ (IR PI) | E— 0 [ (1,869,661) | ... | -ooed (1,869,661) | ........ (889,935) 0 0 0 0 0007.....cvvern.
S&P 500 OTC Call Option Equity/In
9PG834PP SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015| ......6,233 | .....coeevvvvvrneccd 0 {...1,917.0000 | ..oooorrrrrerrnec 0 [ (314,767) 0 (603,002) | ....... c0rerr(603,002) | ... (288,235) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/14/2014/.02/13/2015| ....10,399 | ...covvvvrmvvrennne 0 {...1,897.0000 | ...ocovvrrrrerrnec 0 [ (696,109) | ...ccvvevrvnreenns 0 [ (1,169,969) | ....... | ..... (1,169,969) | ........ (473,860) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/14/2014/.02/13/2015 ......8,398 | ....covvvrnvvreenne 0 {...1,953.0000 | ...ocrverrrrerrnnc 0 [ (376,902) [ ...ccrvvvrrnrnenns (U (626,347) | ....... cereennn(626,347) | ... (249,444) 0 0 0 0 0001.....cvvevn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 17,879 | ..cvvvvvrnvrreenne 0 {...1,891.0000 | ....crverrrrerrenc 0. (1,212,733) | covvvervrirnnd 0 [ (2,113,089) | ...cce. | .ooud (2,113,089) | ........ (900,356) 0 0 0 0 0001......e....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834QR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2014(.02/20/2015] ... 15,784 | .....ovvvvvvernacc 0 {...1,897.0000 | ....ccooorrrrerrnnc 0. (1,060,369) | .vvvevvvvrrernnnc 0 [ (1,609,957) | ....... | ...cd (1,609,957) | ........ (549,588) 0 0 0 0 0001...........
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QL SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014|.02/20/2015 ....21,321 ..1,911.0000 | ..oocovevrrrn0 [ e (1,258,152) | ... 2,215,338) (2,215,338) | ........ (957,186) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014).02/20/2015| ....26,489 | ........cccevvvveene. 0 {...1,925.0000 | ....ccocorvrrerrenc 0. (1,417,162) | covvvvvrvernnnd 0 [ (2,502,645) | ....... | ..... (2,502,645) | .....(1,085,483) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014|.02/20/2015] ... 19,774 | ...ovvvvvvvrrrnnnn. 0 {....1,936.0000 | ..oooovrurrrrrnnncd 0 [ (CIZX1K) | E— 0 [ (1,726,508) | ....... | ... (1,726,508) | ........ (752,045) 0 0 0 0 0007....crvvrree
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834QP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2014(.02/20/2015| ......6,007 | ..ovoovvecvveernaccd +...1,953.0000 | ..ocvvvvvvncrrinnns 0 [ (209,164) | ...cvvvvrvvrercn0 [ (307,532) | ....... cereern(307,532) | o (98,368) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ....28,732 | ...ovvvvrevrrennne +...1,956.0000 | ...vvvvvvnrrennns 0. (1,210,192) | cvvvvvvvverrerrnnc0 | s (2,142,471) | coocvvs | (2,142,471) | ....... (932,279) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ....29,675 | ...ovvvvrmrvreenne +...1,967.0000 | ...cvvvvrrnrrennns 0. (1,146,345) (2,023,697) | ...ccv. | ened (2,023,697) | ........ (877,351) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ... 19,567 | ...ovvvvrmvrreenne ....1,988.0000 | ...vvvvrvnvrrennns 0 [ (630,057) [ ..ocvvevrrerrren0 [ i (1,098,169) | ....... | ..... (1,098,169) | ........ (468,112) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 17,912 | ..vvvvvrnrrreenne +.2,015.0000 | ..oovvverrenrrennns 0 [ (448,516) | ...cvvvvvvveren0 [ s (759,688) | ....... cereenne(759,688) | ... (311,171) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834PX SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 11,769 | ...vvvvvrvvvreenne +...2,076.0000 | ...vvvvrvnnrrennns 0 [ (158,528) (229,794) | ....... (229,794) | ..oevvvnnd (71,266) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QV SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/06/2014|.03/06/2015 ....10,665 +...1,936.0000 | ..ovvvvvrrrrrn0 [ e (755,189) | .... ..(964,409) (964,409) | ........ (209,220) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/07/2014/.03/06/2015 ......5,926 | .......ccoevvvveene. ....2,004.0000 0 (261,574) (305,343) | ....... cerernnn(305,343) | ... (43,770) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.03/14/2014|.03/13/2015] ....14,562 | ......ccvcoovrreneee +.1,901.0000 | .ovvvevvrvveand 0 [ (1,054,143) [ ..o | o (1,689,439) | ....... | .oed (1,689,439) | ........ (635,296) 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QX SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.03/14/2014|.03/13/2015] ......8,299 | .....ocvvvvuvrreneee +.1,957.0000 | .oovvevvrrved (I (408,228) | .....vvvvvrrrien 0 [ (655,133) | ....... virerrne(655,133) | .ovc (246,905) 0 0 0 0001....cvvvree

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834RP SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014|.03/20/2015] ....27,249 | .........cccovveee. +...1,924.0000 | ..ovvvvvnncrrennns 0 .. (1,902,525) | ..cvoovvvvrrernnn0 | o (2,770,953) | ...cc. | oned (2,770,953) | ........ (868,428) 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834RN SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014|.03/20/2015] ....28,165 | ..........ccooeece +...1,946.0000 | ..ovvvvrvncrrennns 0 .. (1,698,913) | ovvevvvvrrrerienn0 | v (2,464,611) | .ccr. | oond (2,464,611) | ........ (765,698) 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ... 41,173 | cocvvvvvrrvrrennne +...1,964.0000 | ..ovvvvvrncrrinnns 0 .. (2,242,282) | ....oovovvvvvirnnn0 | s (3,159,047) | .ccvs | oo (3,159,047) | ........ (916,766) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2014/.03/20/2015| ....34,749 | ...covvvvrvvrrennne +...1,988.0000 | ...vvvvvvnvrrennns 0. (1,587,334) | ...ooovvvvvrrirnnn0 | s (2,189,139) | ...ccv. | oo (2,189,139) | ........ (601,805) 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2014/.03/20/2015| ....33,640 | .....oooorvvvreenne +.2,001.0000 | ..ovvverrnrrennns 0. (1,398,751) | cevvvervvvrrernec0 | o (1,897,741) | coccvvs | onnd (1,897,741) | ........ (498,990) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2014/.03/20/2015| ....28,090 | .....ooeorvvvveerne +.2,023.0000 | ..ovvverrncrrinnns 0 [ (979,217) [ vvvvevveercen0 [ (1,281,398) | ....... | .uud (1,281,398) | ........ (302,180) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ....18,076 | .....ovvorvvvvreenne +...2,060.0000 | ...vvvvrvnnrrennne 0 [ (461,480) | ...cvvvvvvrercn0 [ (545,808) | ....... conern(545,808) (84,327) 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RB SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ... 11,813 | .covvvvrrnrreenne +.2,113.0000 | .vvvverrrrennns 0 [ (189,126) | ..eovvvvervrercn0 [ e (174,334) | ....... v (174,334) | e 14,793 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/28/2014/.03/27/2015| ....19,950 | .....ovvovvvvreenee ....1,913.0000 | ..ovvvervrrrinnns 0. (1,431,612) | covvvrvvverreenn0 | s (2,201,786) | ....... | ... (2,201,786) | ........ (770,174) 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834RR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/28/2014|.03/27/2015 ......6,234 +...1,997.0000 | ..ovvrvvrrrrrns0 [ (245,869) | .... .(372,610) (372,610) | ........ (126,741) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834RX SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.04/07/2014(.04/07/2015] ... 14,032 | ....ccoevvvvvernccc ....1,905.0000 | ...ovvvvrrrennns 0 [ (977,329) [ vvvevvrern0 [ (1,656,556) | ....... | ..... (1,656,556) | ........ (679,227) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834RV SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.04/07/2014(.04/07/2015] ......8,661 | ....cccevvvrvvreaccd ....1,981.0000 0 (351,550) (614,823) | ....... vrennnn(614,823) | ..o (263,273) 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834SB SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/14/2014(.04/14/2015] ... 18,824 | ......ccvvvvevrnecc 0 {...1,897.0000 | ...ocorvvrrrerrnec 0. (1,230,525) | ovevvvmnrrernnncd 0 [ (2,355,450) | ....... | ..... (2,355,450) | .....(1,124,925) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834RZ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/14/2014(.04/14/2015] ......6,309 | ...ooovvcvveernacc 0 {....1,964.0000 | ....covevrrrerrnec 0 [ (249,521) | cvvvvrrrienns (1 (518,366) | ....... cererrn(518,366) | ... (268,845) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834ST SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/21/2014|.04/21/2015| ....25,520 | ...ovvvormvvvreenne 0 {...1,931.0000 | ..oooorrrrrerrnnc 0. (1,733,318) | covvvvrvnrrernnncd 0 [ (2,641,479) | ...ccv. | oo (2,641,479) | ........ (908,160) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....28,442 | .......convvvvveenn. 0 {...1,954.0000 | ....crverrrrerrnnc 0. (1,654,756) | .ovvovvnrrernnncd 0 [ (2,537,242) | ....... | . (2,537,242) | ........ (882,487) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SP SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014).04/21/2015| ....33,763 | ...vvvvvrvvrreenne 0 {...1,966.0000 | ....ccooorrrrerrunc 0. (1,806,321) | cevvvvrvvnrrernnncd 0 [ (2,776,518) | ....... | ..... (2,776,518) | ........ (970,197) 0 0 0 0 0001.....cvver..
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014).04/21/2015| ....34,820 | .....oocoevvvreenne 0 {...1,984.0000 | ....crverrrrerrnnc 0. (1,615,300) 0 (2,506,689) | ....... | ..... (2,506,689) | ........ (891,389) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SL SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015 ....25 477 ....2,000.0000 | ...cocovevrrrrnn0 [ (1,043,538) | ... ....(1,618,684) (1,618,684) | ........ (575,147) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014).04/21/2015| ....30,269 | .....ovvvvvvvreenee 0 {...2,012.0000 | ....ccocorrrrernnnc 0. (1,132,363) | ovvvvvvrrernnnnd 0 [ (1,749,090) | ....... | ..... (1,749,090) | ........ (616,726) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/21/2014).04/21/2015| ....31,781 | ceevvvvvrevrrrennne 0 {...2,028.0000 | ...ooovvurrvrrranc 0 .. (1,034,154) | .ovvovrrrrernnncd 0 [ (1,591,180) | ..vc. | oved (1,591,180) | ........ (557,026) 0 0 0 0 0001.....vvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/21/2014(.04/21/2015 ....15,054 | .......ccorevrenecd 0 {....2,066.0000 | ....coovvrrrrrrrnnc (I (346,091) [ vvvverrrrrrienns (1 (517,147) | ...... v (B1T,147) | (171,055) 0 0 0 0 0001....cvvvree
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834SD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.04/21/2014(.04/21/2015] ... 11,657 | ...ooovvvvviereacc 0 {...2,117.0000 | .coooorvrrrrrrnnc 0 [ (146,412) 0 (220,161) | ....... (220,161) | ...covv.ud (73,749) 0 0 0 0 0001.....cvvvrne
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834SX SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014).04/28/2015| ....18,840 | ........cccoeeoeene. 0 {....1,926.0000 | ...ooovvurrrernnnc 0 .. (1,260,773) 0 (2,035,273) | ....... | ..ned (2,035,273) | ........ (774,501) 0 0 0 0 0001.....ovvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/28/2014|.04/28/2015| ......5,494 | ....covvvrvvvrennne 0 {...2,009.0000 | ..ooooorrrrerrnec 0 [ (VAVECT/) | E— (1 (332,083) | ....... cereenn(332,083) | ... (114,411) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In
9PG834TB SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/2014(.05/07/2015] ....12,331 | c.oooorevvrvrrnnccd 0 {...1,941.0000 | .coooornrrrrernnnc 0 [ (UL L) | — 0 [ (1,242,659) | ....c.. | oo (1,242,659) | ........ (444,720) 0 0 0 0 0007.....cvvern.
S&P 500 OTC Call Option Equity/In
9PG834SZ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/2014(.05/07/2015| ......6,522 | ......oeevvrvvrnecc 0 |...2,021.0000 0 (227,226) 0 (369,706) | ....... cererrn(369,706) | ....... (142,479) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834TF SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] ... 17,612 | ..ooeovnvvverrnacc 0 {...1,953.0000 | ..oooorrrrrernnnc 0. (1,099,693) | ...oooovvrrernnncd 0 [ (1,663,430) | ....... | ..oc (1,663,430) (563,737) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834TD SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015| .....5,676 | .....cocevvrvvrnecc 0 {...2,031.0000 | ..ooorverrrrerrnnc 0 [ (192,303) [ .oovvevrenrreenns (U (303473) | ....... cereen(303,473) | . (111,170) 0 0 0 0 0001.....cvvevn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834TV SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....27,590 | .....ovvornvvreenee 0 {...1,950.0000 | ....coeorrrrerrenc 0. (1,777,072) | covvvererrird 0 [ (2,700,121) | ccovvvs | weoed (2,700,121) | ........ (923,049) 0 0 0 0 0001......e....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834TT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....38,877 | ...cvvvvvvnvrreenne 0 {...1,976.0000 | ....ccooorvrrerrnnc 0. (2,085,751) | covvvevvmrrernnncd 0 [ (3,210,094) | ....... | ..... (3,210,094) | .....(1,124,343) 0 0 0 0 0001...........
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834TR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014|.05/21/2015 ....20,418 ....1,987.0000 | ...ooocovevvrrnn0 [ (1,010,691) | .... ....(1,561,516) (1,561,516) | ........ (550,825) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834TP SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....35,413 | ....ovvorvvrennee 0 {...2,011.0000 | ...ccoeorrrrerrnnc 0. (1,465,390) | ...ooovvvnrrernnncd 0 [ (2,277,506) | ....... | ..... (2,277,506) | ........ (812,116) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834TN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....35,381 | ..vvvvvcrvvvennes 0 {....2,028.0000 | ..oooovvurrrernnne 0 .. (1,276,900 | vvevvvvnrrernaned 0 [ (1,989,019) | .cvs | oo (1,989,019) | ....... (712,118) 0 0 0 0 0007....crvvrree
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834TL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014/.05/21/2015| ....31,181 | ceevvvvvrrrrrrennne 0 {...2,045.0000 | ..oooovvurrrrrnnncd 0 [ (L)) E— 0 [ (1,518,598) | ....... | e (1,518,598) | ........ (540,450) 0 0 0 0 0001.....vvvrrne
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014/.05/21/2015| .....9,719 | .ccvvvverrcvrrennne +.2,083.0000 | ..ocvvvvrrnriennns 0 [ (218,678) | ..ovvvvvrvvvcren0 [ (331,307) | ....... 2eee(331,307) | oo (112,630) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834TH SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/21/2014(.05/21/2015] ... 11,981 | ...oeovvrvrerrnaccd +:2,132.0000 | .ovvvvrrncrrinnns 0 [ (136,823) | ..oovvevrivrcren0 [ (239,155) | ....... 2:(239,155) | ........ (102,332) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834UN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2014|.05/28/2015| ... 15,572 | ...cvvvevrnvvreenne +...1,965.0000 | ...vvvvrvnvrrennns 0. (1,042,234) | ....oooovvvvrirnnn0 | e (1,400,177) | ocvvs | e (1,400,177) (357,943) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834UL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2014|.05/28/2015| .....5,734 | .cvvvvvrvrrennne +.2,058.0000 | ..ovvvvrrnnrrennns 0 [ (188,821) | ..ovvvvvrivveren0 [ (256,691) | ....... cerern(256,691) (67,870) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834UR SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015] ....11,398 | .......cevvvvvrnecc +.2,010.0000 | ..ovvvervnnrrennns 0 [ (735,399) | .ovvveerirreren0 [ (771,428) | ....... ceeeene(T71,428) (36,029) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In

9PG834UP SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015| ......8,233 | ......coeevvrvvrneccd +...2,094.0000 | ..ovvverrnnrrennns 0 [ (278,275) | .oevvvvvvveren0 [ e (272,285) | ....... cerennne(272,285) 5,990 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834UV SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014|.06/12/2015 ....17,519 ....2,001.0000 | ..oovcovevrrrn0 | (1,138,034) | ... ...(1,290,798) (1,290,798) | ........ (152,763) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834UT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.06/13/2014).06/12/2015| ......5,423 | .....ocvvvvvvveenee ....2,078.0000 | ...vvvervunrrennnn 0 [ (194,035) | ..ocvverivrercn0 [ s (215,262) | ....... cerennn(215,262) (21,227) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VF SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ....28,672 | ......ccvvvvvvveacc +:2,027.0000 | .vvvvvrvonrrennns 0 .. (1,817,805) | ovvevvvvrrrerienn0 | o (1,788,875) | cvvvs | oned (1,788,875) 28,929 0 0 0 0001.............

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834UJ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.06/20/2014(.06/19/2015] ... 17,322 | ....oovvvvvvereccc +1.2,047.0000 | .vvvvvrverrrennns (I (951,185) | vvvevrisrrrrcnn0 [ v (922,542) | ....... weennn(922,542) 28,643 0 0 0 0001....cvvvree

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS5573... |.06/20/2014(.06/19/2015] .....6,113 | ..oooovvveveeneaccd +:2,053.0000 | .ovvvvvrvnnrrennns 0 [ (319,771) | o0 [ s (310,525) | ....... wrern(310,525) 9,246 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834UH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.06/20/2014(.06/19/2015] ....32,351 | ...oocvvvvviereancd +:2,065.0000 | ..ovvvvvvnnrrennns 0 .. (1,489,870) | .ovvvvvvrrreriennc0 | v (1,490,702) | ... | ooed (1,490,702) (832) 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG834UF SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ....30,058 | .......cccorvvrnuccd +.2,088.0000 | ..ovvvvvvnvrrennns 0 .. (1,017,750) | ovveorvvcrrirnnn0 | s (1,126,328) | ....... | ..... (1,126,328) | ........ (108,578) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834UD SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ...42,285 | .......ccovvvrnucc +:2,106.0000 | ...vvvvrrnvrrinnns 0. (1,349,515) | ovvvvvvvrrrrrnnn0 | o (1,342,331) | coovers | o (1,342,331) | coecvvvvvnnne 7,184 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834VB SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......1,982 | .....cvcvvvvvrneccd +:2,119.0000 | ..ovvvvrrncrrinnns (VI I (60,610) (55,388) | cvvvvvs [ crvernennd (55,388) 5,222 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834UB SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ...23,282 | ......cccvvvvrnecc +:2,122.0000 | .ovvverrcrrennns 0 [ (663,931) | ..oovvevrrveeren0 [ s (632,839) | ....... +(632,839) | ...ovooenen 31,092 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834TZ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015] ....10,851 | ....corvvvvvvrnnncd +.2,167.0000 | ...ovvvvrrerrennns 0 [ (188,070) | ..ecvvvvrvrercn0 [ (181,396) | ....... ....(181,396) 6,674 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG834UZ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......2,012 | c.oooovvvvvreernancd ....2,186.0000 0 (32,534) (26,967) | cvvvoov [ cevernennd (26,967) 5,567 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG834TX SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015| ......8,966 | .......cccovvernerc +..2,218.0000 | ..ovvvvrrenrrinnns 0 [ (244,715) (81,434) | ....... (81,434) ] ......... 163,281 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG834UX SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......2,665 2,220.0000 0 (30,145) (23,735) | ....... (23,735) 6,410 0 0 0 0001

S&P 500 OTC Call Option Equity/In

9PG834VN SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/07/2014(.07/07/2015] ... 11,640 | ....ccccovvrvvrnencd ....2,040.0000 | ...oovvovrrrrennnn 0 [ (761,023) | vvvvervrrern 0 [ s (699,934) | ....... ...(699,934) | ........... 61,089 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG834VL SPX Multiple N/A........ dex Bank of America  EYKN6V0ZCB8VDIIULBSO.. |.07/07/2014|.07/07/2015 ......6,098 | .....cccvevvuuncc ....2,114.0000 0 (231,663) (199,117) | ....... ...(199,117) 32,547 0 0 0 0007....crvvrree
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/14/2014(.07/14/2015] ...20,899 | ...ooovvcvrevrnaccd +.2,037.0000 | ..ovvverrncrrennne 0. (1,369,720) | cvvvvvvverrernnncd 0 [ (1,311,413) | coccees | oo (1,311,413) 58,308 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834VP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/14/2014(.07/14/2015] .....7,344 | ...cvvvvvvvernecc ....2,108.0000 0 (281,642) 0 (261,857) | ....... cereerne(261,857) | o 19,786 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834WJ SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/21/2014/.07/21/2015| ....32,580 | ....oovvovrrreerne +..2,033.0000 | ..ocvvverrnrrennns 0. (2,179,928) | ....ooovvrrernnnd 0 [ (2,143,140) | ....... | ..... (2,143,140) 36,788 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834WH SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/21/2014/.07/21/2015| ....29,038 | ....oovvormvrreenne +.2,057.0000 | ..ovvverrnrrennns 0. (1,645,003) | ...oooovnnrrernnncd 0 [ (1,610,130 | .occ. | 2oned (1,610,130) | cvvvevvne 34,872 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834WF SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.07/21/2014|.07/21/2015| ...24,138 | ...covvvvrrvrreenne +...2,068.0000 | ...vvvervnnrreenns 0. (1,202,072) | covvvervrrernnncd 0 [ (1,233,077) | coovvvs | oo (1,233,077) (31,004) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834WD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.07/21/2014).07/21/2015| ...23,196 | ...vvvvvrvvrreenne +...2,089.0000 | ..ovvverrunrrennns 0 [ (976,784) | .eovvverrrnenns 0 [ (1,007,095) | ....... | .eoud (1,007,095) (30,311) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834WB SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014{.07/21/2015] ......8,082 ....2,103.0000 0 (321,340) 0 (310,085) (310,085) | .. 0 0 0 0001

S&P 500 OTC Call Option Equity/In

9PG834VZ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ...45,520 | .......cccooernenc +.2,113.0000 | ..ovvvercrrinnns 0. (1,675,136) | .oveovvnrrernnncd 0 [ (1,611,838) | ....co. | ..oud (1,611,838) 63,298 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG834VX SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ......8,730 | ..oooorvvvvrrnnnc ....2,136.0000 0 (262,686) 0 (250,286) | ....... vi00rrr(250,286) | covvvvvvnee 12,400 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834VV SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ... 10,772 | c.ooovrrrvrvrrnnnc 1:2,178.0000 | ..ovvvvrvenrrennns (I (219,964) | vvvevrrrrienns (1 (203,896) | ....... vi0err(203,896) | ovvvvvvnee 16,068 0 0 0 0001....cvvvree

S&P 500 OTC Call Option Equity/In

9PG834VT SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/21/2014(.07/21/2015] ... 11,223 | .....ovevrverrnncc 1:2,231.0000 | .ovvvvvrrnrrinnns 0 [ (R | E— (1 (119,324) | ....... veeenne(119,324) | e 12,434 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834WP SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/28/2014/.07/28/2015| ....17,030 | ...oooovrverrrc +:2,023.0000 | .ovvvevrrnnrrennns 0 .. (1,230,247) | covvevrerrrernnnd 0 [ (1,228,246) | ....... | ... (1,228,246) 2,001 0 0 0 0001.............

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834WN SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/28/2014(.07/28/2015| .....7 AT4 | c.oooovvvrrirr +..2,044.0000 | ..ovvvvrrcrrennne 0 [ (467,499) | ...cvvvvrrrinnns (1 (467,774) | ....... v (467,774) (275) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834WL SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/28/2014(.07/28/2015] .....9,819 | covvvorvvrrerrnacc +:2,106.0000 | ...vvvvrrnvrrinnns 0 [ (375,184) [ cvvevrrrienns (1 (380,774) | ....... cerenn(380,774) (5,590) 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834WV SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2014(.08/07/2015] ....13,092 | ..ooovvvvveernacc +...1,968.0000 | ...vvvvrvnvrrennns 0 [ (886,721) [ .ovvvevrrrreenns 0 [ (1,343,011) | coocvvs | oo (1,343,011) | ..ovvc (456,290) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834WT SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2014(.08/07/2015| ......6,666 | ......ovevvveerneccd +...1,997.0000 | ..ovvvvrvnrrennns 0 [ (361,764) [ ovvevrrrnenns (U (577,617) | ....... cereeen(BTTB17) | (215,854) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834WR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/07/2014/.08/07/2015 ......8,096 | ....oovvornvvvreerne ....2,046.0000 0 (286,356) 0 (514,574) | ....... conern(514,574) (228,218) 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834WZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/14/2014).08/14/2015| ... 18,791 | ..cvvvvvrnvvreenne +...2,018.0000 | ..ovvvvrrenrrennns 0. (1,180,826) | ....ccovvnrrernnnc 0 [ (1,460,891) | ..o | ooned (1,460,891) | ........ (280,065) 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834WX SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/14/2014).08/14/2015 ......7,682 | ...oovvornvvreenee +...2,086.0000 | ...vvvvrvenrrennns 0 [ (277,704) [ v (U (377,134) | ....... ceeeenn(3TT134) | (99,430) 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834XR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/21/2014/.08/21/2015] ....22,963 +..2,052.0000 | ...cocovevrrrn0 [ (1,600,521) | ... ....(1,464,249) (1,464,249) | ........ 136,272 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834XP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.08/21/2014(.08/21/2015] ....27,209 | .....ovvvvvvernecc +...2,072.0000 | ..oovvvorcrrennnn 0. (1,669,816) | ...oocovvnvrernanc 0 [ (1,518,535) | ....... | ..... (1,518,535) | ......... 151,281 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834XN SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.08/21/2014[.08/21/2015] ... 42,211 | c.ovvovvvviiennanc ....2,087.0000 0 (2,331,314) 0 (2,111,159) | cooevvs | oo (2,111,159) 220,154 0 0 0 0007....crvvrree
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834XL SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/21/2014(.08/21/2015] ... 19,414 | ...ooovnvvvvernaccd +:2,115.0000 | .covvvvrrnrrinnns 0 [ (858,681) [ ..ouvvevrrreerren0 [ v (779,671) | ....... e TT9.671) [ s 79,010 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/21/2014/.08/21/2015| ....25,051 | ...cvvvvvrnvrrennne +:2,133.0000 | ..ovvvvrrncrrinnns 0 [ (832,695) (869,839) | ....... +0:(869,839) | ...oovc (37,143) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/21/2014/.08/21/2015| ....25,889 | ...ovvvvrmvvvreenne +:2,142.0000 | ..ovvverrnrrrinnns 0 [ (788,320) | ...cvvvvrverren0 [ s (832,933) | ....... +e(832,933) | ..oovec (44,613) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XF SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2014/.08/21/2015| ... 16,694 | ......ocornvvreenne +:2,157.0000 | ..ovvverrecrrennns 0 [ (431,707) | o0 [ s (469,478) | ....... .....(469,478) (37,771) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2014/.08/21/2015| ......7,704 | ...vvverrvrrennne +.2,203.0000 | ..ovvvverrenrrennns 0 [ (116,407) | ..ovvvvrvvrrrcn0 [ s (140,854) | ....... ....(140,854) (24,447) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XB SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2014|.08/21/2015 ......9,858 2,252.0000 0 | e (68,415) | ..oovuvvrerreenn0 [ v (108,686) | ....... .....(108,686) | .......... (40,271) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XV SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/28/2014|.08/28/2015 ....19,973 ....2,058.0000 | ...oocovevrrrn0 [ (1,275,276) | ... ...(1,257,666) (1,257,666) | .. 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834XT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/28/2014/.08/28/2015 ......5,584 | ......cccvevvvveenee +...2,135.0000 | ...ovvvvrcrrennnn 0 [ (188,181) | .ovvvevvrercn 0 [ s (198,277) | ....... (198.277) | s (10,097) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834XZ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.09/05/2014(.09/04/2015] ... 11,770 | .oooovvvvviernaccd ....2,071.0000 0 (831,786) (694,635) | ....... ....(694,635) | ......... 137,151 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834XX SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/05/2014(.09/04/2015| ......8,687 | .....cccccovuureenc +:2,139.0000 | .ovvvvvrnnrrennns (I (393,260) | ..oovvevrvrerirn 0 [ (306,645) | ....... ....(306,645) 86,615 0 0 0 0001....cvvvree

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834YD SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/12/2014|.09/14/2015| ... 14,429 | .....ooorvvvvvrennne +:2,057.0000 | .vvvvvrvnnrrennns 0 .. (1,000,940) | ovvovrvvrrerennc0 | v (963,318) | ....... +.(963,318) | .covvvvvvee 37,622 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834YB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/12/2014/.09/14/2015 ......6,986 | ...covvvvvvvvvrennne 1:2,125.0000 | .vvvvvrrnrrinnns 0 [ (260,298) | ....vvevrevvrrrrn 0 [ i (290,657) | ....... .(290,657) | ccocvveens (30,359) 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG834YV SPX Multiple N/A........ dex Bank of America  EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ....26,363 | .......ccvvvvvrnucc +:2,075.0000 | .ovvvvrrncrrinnns 0 .. (1,777,657) | covveervvvrrrirnnn0 | s (1,607,158) | ....... | ..... (1,607,158) | ......... 170,499 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834YT SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ...45,538 | .......cccovvvrnucc +:2,099.0000 | ..ovvvvrruvrrennns 0. (2,585,648) | .....ooovvvrreiinnn0 | o (2,346,507) | ... | oo (2,346,507) 239,141 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834YR SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ...26,119 | ...oeovvvvvevrnaccd +:2,122.0000 | .ovvverrnrrrinnns 0. (1,255,540) | .ovoovvvrrernen0 | v (1,145,127) | .ccvs | oo (1,145,127) | ......... 110,413 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834YP SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] .....9,341 | c.oooormrrvirrneccd +.2,141.0000 | .covvvvrrrrrinnns 0 [ (385,036) | ..ovvvevrrrerreen0 [ v (353,411) | ....... (353,411) | v 31,625 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834YN SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ...22,180 | ......vvvvvvvrnenc ....2,153.0000 0 (829,088) (764,826) | ....... ...(764,826) | ........... 64,263 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG834YL SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ....30,571 | ..ooeovvvvrvrrnancd +.2,162.0000 | ...vvvvrvenrrennnn 0. (1,055,922) | ..vvoovvvrrerennc0 | o (979,230) | ....... +(979,230) | ccvvvveenne 76,693 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG834YJ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ....14,097 | .....covvvvvernnnc 2 2,477.0000 | .ovvvvervrrennns 0 [ (422,346) | ...covvvrvvrern 0 [ s (395,772) | ....... ...(395,772) 26,574 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG834YH SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ......7,576 2,223.0000 0 [ (143,489) | .... ..(140,360) (140,360) 3,129 0 0 0 0001

S&P 500 OTC Call Option Equity/In

9PG834YF SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/19/2014(.09/21/2015] ....10,088 | ........ccovevvenc +.2,272.0000 | ..oovvvorrrennns 0 [ (106,328) | ...cvvvvrevrercn0 [ (115,194) | ....... ...(115,194) (8,867) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834YZ SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/26/2014/.09/28/2015| ... 14,792 | ...ovvvrrvvvrvennne +:2,041.0000 | .ovvvevrvnrrrinnns 0 .. (1,162,355) | ovvevvvvvrrrerinnn0 | o (1,132,992) | ..ocvs | oo (1,132,992) 29,363 0 0 0 0001.............

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834YX SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/26/2014|.09/28/2015) ......8,553 | ...cvvvvvrurvrennne 0 2,117.0000 | ovvvvvrverrennns 0 [ (407,037) | ovvvverisrrrcnn0 [ i (400,003) | ....... c00err(400,003) | covvvvvvnen 7,034 0 0 0 0001.....vvvrrne
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834VJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/27/2014|.06/26/2015| ....20,929 | .....ovoorvvrreenne 0 {...2,018.0000 | ...ocrvevrrrerrnec 0. (1,393,244) | ...oooovrrrernnnd 0 [ (1,423,583) | ....... | ..oud (1,423,583) | .......... (30,340) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834VH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.06/27/2014).06/26/2015| ... 7,711 | coovvvviinivirennns 0 [...2,106.0000 | ...oooovvrrrerrnncd 0 [ (256,237) ....(253,532) | ....... cennn(253,532) 2,704 0 0 0 0
0439999. Total-Written Options-Hedging Effective-Call Options and Warrant ...(45,080,383) | .(128,603,701) .(245,055,845) | XXX | .(245,055,845) | ...(49,650,194) 0 0 0 0
0499999. Total-Written Options-Hedging Effective: ...(45,080,383) | .(128,603,701) | .... ......(245,055,845) [ XXX | .(245,055,845) | ...(49,650,194) 0 0 0 0
0789999. Total-Written Options-Call Options and Warrant; ...(45,080,383) | .(128,603,701) ....(245,055,845) | XXX | .(245,055,845) | ...(49,650,194) 0 0 0 0
0849999. Total-Written Options. ...(45,080,383) | .(128,603,701) .(245,055,845) | XXX | .(245,055,845) | ...(49,650,194) 0 0 0 0
1399999. Total-Hedging Effective ...44,360,506 |..141,348,388 | .... 265,491,390 | XXX | ..265,491,390 | ....67,861,275 0 0 0 0
1449999. TOTAL ...44,360,506 |..141,348,388 | ...............d 0 [ 265,491,390 | XXX | ..265491,390 | ....67,861,275 0 0 0 0
(a) Code Description of Hedged Risk(s)
| 0001 The change in fair value of the derivative hedging instrument is 101% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
(b) Code Fi ial or E ic Impact of the Hedge at the End of the Reporting Period

| 0001 The change in fair value of the derivative hedging instrument is 101% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.




Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin | Variation | Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis | for All Other | Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Hedges Current Year Exposure | Quarter-end (b) Point
Long Futures
Hedging Effective
Equity/In
BLZA....... | e 10 | ........500 |Mini MSCI EMg Mkt Dec14. Multiple. N/A.......| dex |.12/31/2014...|CME..........ccccccc..... 549300HIIRNTNKXV3M12.... | .09/11/2014... ] ....... 1,068.0000 | ....... 1,002.7000 (32,650) 65,430 (32,650) 0 0 0 (32,650) | ...........21,500 [0001.........ccccc00. v D0
Equity/In
BLZA....... | e 29 | .....1,450 | Mini MSCI EMg Mkt Dec14 Multiple. NA.......| dex |.12/31/2014...|CME..........cocoeeeoc... 549300HIIRNTNKXV3M12.... | .09/11/2014... ] ....... 1,075.3000 | ....... 1,002.7000 |........ (105,270) [ ..cvvveve 189,746 | ........ (105,270) 0 0 (U I (105,270) 62,350 |0001 50
Equity/In
BLZ4 .4 ] ........200 [Mini MSCI EMg Mkt Dec14. Multiple. dex_ [.12/31/2014... | CME.... 549300HIIRNTNKXV3M12.... | .09/23/2014... | ....... 1,033.3000 | ...... 1,002.7000 (6,120) 26,172 (6,120) 0 0 0 (6,120) 8,600 | 0001 50
1279999, TOUAI-LONG FULLTES-HEAGING EMECHVE......ccoocoscscessesscosesseessesseessesesessesesesseeseeesessestseesee e eee e e rts eeetseetcet et oLttt | v (144,040) | ....o...... 281,348 | ....... (144,040) 0 0 0 | (144,040) [ .........92,450 |...... XXX e XK
1329999, TOHAI-LONG FUIUTES. ... 000 tiimii 2221 eosEbE S Lo | s (144,040) | .....cococ 281,348 | ...... (144,040) 0 0 (0 (144,040) | ..........92,450 |........ XXX [, 0,0, S
Short Futures
Hedging Effective
‘ ‘ ‘ Equity/In ‘ | | ’
ESZ4.......| oo 20 | ......1,000 | S&P500 EMINI FUT. Multiple N/A......... dex |.12/19/2014... |CME........................ SNZ20JLFK8MNNCLQOF39 | .09/25/2014... ] .......1,965.2500 | .......1,965.5000 (250) 0 0 0 (250) 92,000 | 0001 50
1339999. Total-Short Futures-Hedging Effective. (250) 0 0 0 (250)
1389999. Total-Short Futures. (250) 0 0 0 (250)
1399999, TOtal-HEAGING EffECHIVE. ...ttt E £ EE 1L 10 EE 01000 £41eEEEE R 110EE  ff104EEE 8o EEEE 1L EEE oL £ 11eEEE  1eLEEEf14EEEEE 14 EE 1L EE 144 EEE S E £ 11411114144 E £ttt | crsenead (144,290) (144,290) 0 0 0
1449999, TOTAL .o fhiiibimiiitits eoeeEE e oo | e (144,290) (144,290) 0 0 0
[3)
m
(=}
~
(a) Code Description of Hedged Risk(s)
(b) Code Fi ial or E ic Impact of the Hedge at the End of the Reporting Period
001 For LSW segments, including EIA and IUL, the change in fair value of the derivative hedging instrument is 101% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
Broker Name Beginning Cash Balance Cumulative Cash Change I Ending Cash Balance
Brokers
JPMorgan 776,147 (363,941) 412,207

Total Net Cash Deposits 776,147 (363,941) 412,207
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives
0199999. Aggregate Sum of EXChange Traded. ... ..o ississiiins | sosssssisssssssnsssssssensssesssessssesn D30 T P 267,917 | ....cee. 0 | 267,917 | 0] . {144,290)| (V1 I 184,450 | oo 0
NAIC 1 Designation
BaNK Of AMEICA. .....ouveveerceeeiiiesiceres et EYKN6V0ZCB8VDIIULBSO.. ..44,333,857 66,589,726 |....... (22,371,174) [V ST 66,589,726 (22,371,174) 0 0
Barclays Bank PLC. G5GSEF7VJP5I70UK5573... ....8,190,000 57,252,526 |....... (29,498,709) 219,563,817 | e 57,252,526 |.... (29,498,709) 19,563,817 0
Credit Suisse FB Int E58DKGMJYYYJLN8C3868. ...137,691,000 | ......... 262,840,055 (126,139,996) 0 ..262,840,055 ....(126,139,996) 0 0
Deutsche Bank... . TLTWFZYICNSX8D621K86.. ..22,270,000 ..48,821,687 |....... (26,953,050) 0 .......48,821,687 ..(26,953,050) 0 0
JP Morgan Chase & Co.. 815DZWZKVSZI1NUHU748.. 11,030,000 42,483,502 |....... (22,197,814) 9,255,688 | ....vorriririinn 42,483,502 (22,197,814) 9,255,688 0
RBC Capital MarKeLS. ........ivceiiiriiieiiiisiississsisssisesssss s ES7IP3USRHIGC7AXBUT... | ooo.Y oo | oY | v 13,810,000 32,559,739 | ....... (17,895,102) 854,637 | .o 32,559,739 |.... (17,895,102) 854,637 0
0299999. Total NAIC 1 Designation ...237,324,857 ....510,547,235 | ..o (245,055,845) | ....ovvvverririnns 29,674,142 | oo 510,547,235 |.... ....(245,055,845) 29,674,142 0
0999999, TOAIS. ...vvureeieririeiis i ..237,324,857 | .oovvvviiis 510,815,152 | .cooovcrivvrirens (245,055,845) | ....cvvvviciinee 29,942,059 | ..o 510,547,235 | .cooovvvvinnn, (245,200,135) 29,674,142 | .ccoovvovviisiiicinn, 184,450 | v 0




Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CusIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, V or IV)
Collateral Pledged to Reporting Entity
Bank of America .. EYKN6V0ZCB8VDIIULBSO.. | Treasury. 912810 RB 6 | United States Treasury 2 7/8% Due 5/15/2043 MN15.. 1,927,000 .05/15/2043... V.
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury 912828 MH 0| United States Treasury 2 1/4% Due 1/31/2015 JJ31.... .17,055,000 .01/31/2015... | .. V.
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury. 912828 NF 3| United States Treasury 2 1/8% Due 5/31/2015 MN30 8,790,000 .05/31/2015... | .. V.
Bank of Americ: .. EYKN8V0ZCB8VDIIULBSO.. | Treasury 912828 PC 8| United States Treasury 2 5/8% Due 11/15/2020 MN15, 551,780 530,000 .11/15/2020... \%
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury 912828 RV 4| United States Treasury 0 1/4% Due 12/15/2014 JD15 8,184,172 8,175,000 .12/15/2014... | .. V.
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury 912828 SX 9| United States Treasury 1 1/8% Due 5/31/2019 MN30.. 1,850,142 [ oo 1,895,000 .05/31/2019... | .. V.
Bank of America......... .. EYKN6V0ZCB8VDIIULB8O.. | Treasury e . .| 912828 VJ 6| United States Treasury 1 7/8% Due 6/30/2020 JD31... e 2,797,375 2,800,000 . | .06/30/2020... | ..........V.
Bank of America......... .. EYKNBVOZCBBVDIIULBBO.. | TIASUIY......vvrverressessreaserssensseneseeseessesssessessesssss s ssssessssssenssesessesns 912796 EF 2|US Treasury 0.0025% Due 11/28/2014 At Mat.........cocoeverererneerieenerieernensecenens | cevvienes 2,909,930 2,910,000 )00 11/28/2014... | ......... AV
Barclays Bank PLC. G5GSEF7VJP5I70UK5573... | Cash.. 8,190,000 8,190,000 V.
Credit Suisse FB Int E58DKGMJYYYJLN8C3868. | Cash.. 137,691,000 | ..covocrirerirnen 137,691,000 V.
DEULSCNE BANK........ouiveiiririiieecieie e TLTWFZYICNSXBDB2TKBE.. | CASN........ceuieeiirciiiieiieiiseisseeiesississsissisessssssssesssssnsssssssnsnnsiness || rtiiesssess s ss bbb bbbk bbbt | eebsesninees 22,270,000 22,270,000 AV
JP Morgan Chase & Co. 815DZWZKVSZI1NUHU748.. ....11,030,000 11,030,000 V.
RBC Capital Markets..... ES7IP3U3RHIGC71XBU11... 13,810,000 V.

0299999, TOAIS. ....1errvirer st es s b8 EE a0 E R eEE 4 eEEEEEE LR R LR LR LR EEE LR EEEEEEEEEEEEEEEEEEE LRSS LR LRSS Rttt | denssasnitnarnes 237,324,857 | ...cocovviicinnne 237,073,000

6030



Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



Statement as of September 30, 2014 ofthe  Lif€ INsurance Company of the Southwest

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JPMorganChase New York, NY 0.000 0 0| .21,423672 | ..coooon. 12,639,645 | .......... 19,529,684 | XXX..
JPMorganChase San Angelo, TX 0.000 0 (I I (17,247,029) | ......... (17,789,646) | .........(16,768,250) | XXX..
BNY Mellon Pittsburgh, PA 0.000 0 0 885,180 433,496 436,305 | XXX..
State Street Bank Boston, MA 0.000 0 (I I 1,664,635 | .coovvreee 1,418,012 ...3,228,031 | XXX..
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DEPOSItOMIES...........vcurrerrrrerrrernrreraneeeans XXX [ XXX.ooee 0 0 (628,117) (374,984) (46,070) | XXX..
0199999. Total Open Depositorie: .00 S XXX.oenee 0 0 6,098,341 [ ..o (3,673,477)| ............6,379,700 | XXX..
0399999. Total Cash on Deposit.. 0 0 6,098,341 [ ..o (3,673477)] ............6,379,700 | XXX..
0499999. Cash in Company's Office. DY, S [0, SO [N D03 RN [N XXX 346 303 303 [ XXX..
0599999. Total Cash .0, S XXX........ 0 0 6,098,687 | ... (3,673,174) | ............5,380,003 | XXX..

QE12
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Statement as of September 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

NONE




Supplement for the Quarter Ending September 30, 2014 of the U. S. Branch of the Life Insurance Com pany of the Southwest

* 6 5528 20144900010 3 =

Trusteed Surplus Statement

AFFIDAVIT OF U.S. MANAGERS, GENERAL AGENTS OR ATTORNEYS

being duly sworn, says that he/she is the of the
, a corporation organized under the laws of , entered to transact business
in the United States through the State of , that this trusteed surplus statement together with its related schedules appended hereto is a true

statement of the trusteed surplus of said corporation, that the several items of assets, as hereinafter enumerated, are the absolute property of said corporation, free
and clear from any liens or claims thereon, except as hereinafter stated, and that each and all of the hereinafter mentioned assets are held in the United States by
Insurance Departments and Officers of the various States of the United States and Trustees as hereinafter indicated, and that the assets, liabilities and deductions
therefrom reported in this statement are in accordance with the instructions accompanying this statement.

Subscribed and sworn to before me this day of AD., 2014

AFFIDAVIT OF TRUSTEE — SCHEDULE B

being sworn, say that it is the Trustee
of the , a corporation organized under the
laws of , entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule B of the following statement are held by it as such Trustee within the United States, and that the
said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and swom to before me this day of AD., 2014

AFFIDAVIT OF TRUSTEE - SCHEDULE C

being sworn, say that it is the Trustee
of the , a corporation organized under the
laws of , entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule C of the following statement are held by it as such Trustee within the United States, and that the
said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and swom to before me this day of AD., 2014

AFFIDAVIT OF TRUSTEE — SCHEDULE D

being sworn, say that it is the Trustee
of the , a corporation organized under the
laws of , entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule D of the following statement are held by it as such Trustee within the United States, and that the
said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and swom to before me this day of AD., 2014

TSS+1



Supplement for the Quarter Ending September 30, 2014 of the U. . Branch of he  Lif@ INnsurance Company of the Southwest

Trusteed Surplus Statement-Assets
NONE

Trusteed Surplus Statement-Liabilities
NONE

Trusteed Surplus Statement-Overflow Page
NONE

TSS-2, TSS-3, TSS-4



Supplement for the Quarter Ending September 30, 2014 of e Lif@ INnsurance Company of the Southwest

N0
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)
NAIC Group Code.....634 NAIC Company Code.....65528
Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash
1. Premiums COIBCIEM. ..o | svreseessieses s (V] IS XXX oevvrevrens | e 01 9.9, 0 GO T 0
2. Earned PremMilmsS.........cccooccveiicieiicieeece e ssssse s | sresesssssesessesessssssesenns () XXX ooveivieiine | e (VN [ XXX oo | e XXX oo
3. ClaiMS PaIG.....cvcveerecirerierrseiessesie sttt ssessessssssesens | sessessessssesessss s (VN I ) 0.9 R ISP (V)N I 99,9, N ISR 0
4. ClaimS INCUITEM. ..ottt sesessessssssesenes | oo] NCNE ............................................ (V)N I 90,9, SN DR ) 0.9 S
5. Reinsurance coverage and low income cost sharing -
claims paid net of reimbursements applied (8)........cccoceeereereerreerevsiens | covrrrinn XXX ooveveveeeeies | e (1] XXX oveevvveees | e (01 0
6. Aggregate policy reSErves - ChaNGE.........ovvrererrenenrernernernsessensesseenss | sevessssesssssessssnsesnennes (V)N I ) 0.9 R ST (0 I .0, G P XXXt
7. EXPENSES PAIQ.......cooorerereireirnrirrinensissessesssessssssssssssssssesssesssssessesssnsns | sessessessssssssssssnsssnsseses (VN I ) 0.9 T SR (N I XXX ootevevereeeen | v 0
8. EXPENSES INCUITEM......ccovvrereeiiererrieisnesssissesessessssesesssssssssssesssssssssessens | sessessssssssssssssnsssnssenes (VN I ) 9.9 T ST ()N I .0, R P XXX
9. Underwriting Gain OF l0SS........ovreierneneireereiesineiseieesssisessssssessessssens | seesessnsenssssessssnssssesnnes (VN I ) 0.9 T ST 0. )9, R P ) 0.0 S
10.  Cash flOW ESUILS........c..vvevereeeeeeee e seee ettt seenssnes | ceveeseees ) 0.0 G I ) .0 S P, )00, SN IR D00, G IS 0
(@)  Uninsured Receivable/Payable with CMS at End of Quarter §.......... 0 due from CMSor §.......... 0 due to CMS.

MEDPTD-1



Reasonableness of Assumptions Certification

* 6 5528 20144450010 3 =

NOTE: The barcode is NOT required for the electronic filing submission or PDFs included in the filing. All of the information on this page will be
completely replaced when you insert a PDF (right click, copy file, select the PDF and select Open). Barcodes are only required on hardcopy
filings submitted to certain states.
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Life insurance Company of the Scuthwest
446 - Reasonableness and Consistency of Assumptions Cerl. Required
by Act. Guideline XXXV

Reasonableness and Consistency of Assumptions Certification

I, Craig A. Smith, FSA, MAAA, am the appointed actuary for Life Insurance Company of
the Southwest. I have reviewed the assumptions underlying the values assigned to all
equity options used in the determination of statutory reserves for all equity indexed
annuity products issued or reinsured by Life Insurance Company of the Southwest and
reported in the statutory financial statement as of September 30, 2014. The assumptions
used to determine such option market values are:

1. reasonable in light of current relevant economic conditions as of the date of valuation,
and

2. are consistent with the comparable assumptions used to determine the statement value
of any derivative instruments used to hedge the equity indexed based obligations
embedded in the equity indexed annuities subject to this certification.

Craig A. Smith, FSA, MAAA
Name

Z 7 L

Signature T

November 12, 2014
Date




Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method

* 6 5528 2014447600103 =

NOTE: The barcode is NOT required for the electronic filing submission or PDFs included in the filing. All of the information on this page will be
completely replaced when you insert a PDF (right click, copy file, select the PDF and select Open). Barcodes are only required on hardcopy
filings submitted to certain states.



Reasonableness and Consistency of Assumptions Certification
(Updated Average Market Value)

* 6 5528 201444280010 3 =

NOTE: The barcode is NOT required for the electronic filing submission or PDFs included in the filing. All of the information on this page will be
completely replaced when you insert a PDF (right click, copy file, select the PDF and select Open). Barcodes are only required on hardcopy
filings submitted to certain states.
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Life Insurance Company of the Southwest
449 - Reasonableness and Consistency of Assumptions Cert. {Updated
Market Value) Required by Act. Guideline XXXVI

Reasonableness and Consistency of Assumptions Certification
For Commissioners Reserve Valuation Method with Updated Market Value

I, Craig A. Smith, FSA, MAAA, am the appointed actuary for Life Insurance Company
of the Southwest. Ihave reviewed the assumptions underlying the values assigned to all
equity index options used in the determination of statutory reserves using a Type 2
computational method for all equity indexed universal life insurance policies issued or
reinsured by Life Insurance Company of the Southwest and reported in the statutory
financial statement as of September 30, 2014. The assumptions used to determine such
option values are:

1. Reasonable in light of current relevant economic conditions as of the date of
valuation; and

2. Consistent with the comparable assumptions used to determine the statement of
value of any derivative instruments as of the valuation date used to hedge the
equity index-based obligations embedded in the equity indexed life policies
subject to this certification.

Craig A. Smith, FSA. MAAA
(Name of actuary)

&/7,4/

(Signature of actuary)

November 122014
(Date of Certification)




